Warped bases for conditional density estimation by Chagny, Gaëlle
Warped bases for conditional density estimation
Gae¨lle Chagny
To cite this version:
Gae¨lle Chagny. Warped bases for conditional density estimation. MAP5 2011-30. 2012. <hal-
00641560v2>
HAL Id: hal-00641560
https://hal.archives-ouvertes.fr/hal-00641560v2
Submitted on 26 Jun 2012
HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.
L’archive ouverte pluridisciplinaire HAL, est
destine´e au de´poˆt et a` la diffusion de documents
scientifiques de niveau recherche, publie´s ou non,
e´manant des e´tablissements d’enseignement et de
recherche franc¸ais ou e´trangers, des laboratoires
publics ou prive´s.
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆
●❆❐▲▲❊ ❈❍❆●◆❨A ∗
❆❜str❛❝t✳ ❲❡ ❝♦♥s✐❞❡r t❤❡ ♣r♦❜❧❡♠ ♦❢ ❡st✐♠❛t✐♥❣ t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② pi ♦❢ ❛ r❡s♣♦♥s❡
✈❡❝t♦r Y ❣✐✈❡♥ t❤❡ ♣r❡❞✐❝t♦r X ✭✇❤✐❝❤ ✐s ❛ss✉♠❡❞ t♦ ❜❡ ❛ ❝♦♥t✐♥✉♦✉s ✈❛r✐❛❜❧❡✮✳ ❲❡ ♣r♦✈✐❞❡
❛♥ ❛❞❛♣t✐✈❡ ♥♦♥♣❛r❛♠❡tr✐❝ str❛t❡❣② t♦ ❡st✐♠❛t❡ pi✱ ❜❛s❡❞ ♦♥ ♠♦❞❡❧ s❡❧❡❝t✐♦♥✳ ❲❡ st❛rt ✇✐t❤ ❛
❝♦❧❧❡❝t✐♦♥ ♦❢ ✜♥✐t❡ ❞✐♠❡♥s✐♦♥❛❧ ♣r♦❞✉❝t s♣❛❝❡s✱ s♣❛♥♥❡❞ ❜② ♦rt❤♦♥♦r♠❛❧ ❜❛s❡s✳ ❇✉t ✐♥st❡❛❞ ♦❢
❡①♣❛♥❞✐♥❣ ❞✐r❡❝t❧② t❤❡ t❛r❣❡t ❢✉♥❝t✐♦♥ pi ♦♥ t❤❡s❡ ❜❛s❡s✱ ✇❡ ♣r❡❢❡r t♦ ❝♦♥s✐❞❡r t❤❡ ❡①♣❛♥s✐♦♥ ♦❢
h(x, y) = pi(F−1X (x), y)✱ ✇❤❡r❡ FX ✐s t❤❡ ❝✉♠✉❧❛t✐✈❡ ❞✐str✐❜✉t✐♦♥ ❢✉♥❝t✐♦♥ ♦❢ t❤❡ ✈❛r✐❛❜❧❡X✳ ❚❤✐s
✬✇❛r♣✐♥❣✬ ♦❢ t❤❡ ❜❛s❡s ❛❧❧♦✇s ✉s t♦ ♣r♦♣♦s❡ ❛ ❢❛♠✐❧② ♦❢ ♣r♦❥❡❝t✐♦♥ ❡st✐♠❛t♦rs ❡❛s✐❡r t♦ ❝♦♠♣✉t❡
t❤❛♥ ❡st✐♠❛t♦rs r❡s✉❧t✐♥❣ ❢r♦♠ t❤❡ ♠✐♥✐♠✐③❛t✐♦♥ ♦❢ ❛ r❡❣r❡ss✐♦♥✲t②♣❡ ❝♦♥tr❛st✳ ❚❤❡ ❞❛t❛✲❞r✐✈❡♥
s❡❧❡❝t✐♦♥ ♦❢ t❤❡ ❜❡st ❡st✐♠❛t♦r hˆ ❢♦r t❤❡ ❢✉♥❝t✐♦♥ h✱ ✐s ❞♦♥❡ ✇✐t❤ ❛ ♠♦❞❡❧ s❡❧❡❝t✐♦♥ ❞❡✈✐❝❡ ✐♥
t❤❡ s♣✐r✐t ♦❢ ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐ ✭✷✵✶✶✮✳ ❚❤❡ r❡s✉❧t✐♥❣ ❡st✐♠❛t♦r ✐s pˆi(x, y) = hˆ(Fˆ (x), y)
♦t❤❡r✇✐s❡✱ ✇❤❡r❡ Fˆ ✐s t❤❡ ❡♠♣✐r✐❝❛❧ ❞✐str✐❜✉t✐♦♥ ❢✉♥❝t✐♦♥✳ ❲❡ ♣r♦✈❡ t❤❛t ✐t r❡❛❧✐s❡s ❛ ❣❧♦❜❛❧
sq✉❛r❡❞✲❜✐❛s✴✈❛r✐❛♥❝❡ ❝♦♠♣r♦♠✐s❡✱ ✐♥ ❛ ❝♦♥t❡①t ♦❢ ❛♥✐s♦tr♦♣✐❝ ❢✉♥❝t✐♦♥ ❝❧❛ss❡s✿ ✇❡ ❡st❛❜❧✐s❤
♥♦♥✲❛s②♠♣t♦t✐❝ ♠❡❛♥✲sq✉❛r❡❞ ✐♥t❡❣r❛t❡❞ r✐s❦ ❜♦✉♥❞s ❛♥❞ ❛❧s♦ ♣r♦✈✐❞❡ r✐s❦ ❝♦♥✈❡r❣❡♥❝❡ r❛t❡s✳
❙✐♠✉❧❛t✐♦♥ ❡①♣❡r✐♠❡♥ts ✐❧❧✉str❛t❡ t❤❡ ♠❡t❤♦❞✳
❑❡②✇♦r❞s✿ ❆❞❛♣t✐✈❡ ❡st✐♠❛t♦r✳ ❈♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t②✳ ▼♦❞❡❧ s❡❧❡❝t✐♦♥✳ ◆♦♥♣❛r❛♠❡tr✐❝ ❡st✐♠❛✲
t✐♦♥✳ ❲❛r♣❡❞ ❜❛s❡s✳
❆▼❙ ❙✉❜❥❡❝t ❈❧❛ss✐✜❝❛t✐♦♥ ✷✵✶✵✿ ✻✷●✵✺❀ ✻✷●✵✼✲✻✷●✵✽✳
✶✳ ■♥tr♦❞✉❝t✐♦♥
✶✳✶✳ ▼♦t✐✈❛t✐♦♥✳ ❆ss✉♠❡ t❤❛t ✇❡ ♦❜s❡r✈❡ ♣❛✐rs ♦❢ r❡❛❧ r❛♥❞♦♠ ✈❛r✐❛❜❧❡s (X,Y ) ✇✐t❤ ❥♦✐♥t
✉♥❦♥♦✇♥ ❞❡♥s✐t② f(X,Y )✳ ❚❤❡ r❡❧❛t✐♦♥s❤✐♣ ❜❡t✇❡❡♥ t❤❡ ♣r❡❞✐❝t♦r X ❛♥❞ t❤❡ r❡s♣♦♥s❡ Y ✐s ❝❧❛s✲
s✐❝❛❧❧② ❞❡s❝r✐❜❡❞ ❜② r❡❣r❡ss✐♦♥ ❛♥❛❧②s✐s✳ ❇✉t t❤✐s ❝❛♥ ❛❧s♦ ❜❡ ❛❝❤✐❡✈❡❞ ❜② ❡st✐♠❛t✐♥❣ t❤❡ ❡♥t✐r❡
❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t②✱ t❤❛t ✐s
pi(x, y) =
f(X,Y )(x, y)
fX(x)
, ✐❢ fX(x) > 0,
✇❤❡r❡ fX ✐s t❤❡ ♠❛r❣✐♥❛❧ ❞❡♥s✐t② ♦❢ t❤❡ ✈❛r✐❛❜❧❡ X✱ ❛♥❞ ✐s ❛ss✉♠❡❞ ♥♦t t♦ ✈❛♥✐s❤ ♦♥ t❤❡ ✐♥t❡r✈❛❧
♦❢ ❡st✐♠❛t✐♦♥✳
❚❤❡ ❛✐♠ ♦❢ t❤✐s ♣❛♣❡r ✐s t♦ ♣r♦✈✐❞❡ ❛ ♥♦♥♣❛r❛♠❡tr✐❝ str❛t❡❣② t♦ ❡st✐♠❛t❡ pi✱ ✇❤✐❝❤ ❤❛s t♦ ❜❡ ❜♦t❤
❛❞❛♣t✐✈❡✱ ❛♥❞ s✐♠♣❧❡ t♦ ❝♦♠♣✉t❡✳ ❖✉r ♠❛✐♥ ✐❞❡❛s ❛r❡ t♦ ✉s❡ ✇❛r♣❡❞ ❜❛s❡s t♦ ❜✉✐❧❞ ♣r♦❥❡❝t✐♦♥
❡st✐♠❛t♦rs ❛♥❞ t♦ ♣❡r❢♦r♠ ♠♦❞❡❧ s❡❧❡❝t✐♦♥ ✐♥ t❤❡ s♣✐r✐t ♦❢ ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐ ❬✷✵✶✶❪✳
✶✳✷✳ ❙t❛t❡ ♦❢ t❤❡ ❛rt✳ ❆❧t❤♦✉❣❤ ♥♦♥♣❛r❛♠❡tr✐❝ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② ❡st✐♠❛t✐♦♥ ❤❛s ✐♥❝r❡❛s✐♥❣❧②
❜❡❝♦♠❡ ❛ s✉❜❥❡❝t ♦❢ ✐♥t❡r❡st s✐♥❝❡ t❤❡ ❡❛r❧② ✶✾✼✵s✬✱ ❛❞❛♣t✐✈❡ ❡st✐♠❛t♦rs✱ ✇❤✐❝❤ ♠❛t❝❤ t❤❡ ♣❡r❢♦r✲
♠❛♥❝❡s ♦❢ ❛♥ ♦r❛❝❧❡ t❤❛t ❦♥♦✇s t❤❡ r❡❣✉❧❛r✐t② ♦❢ t❤❡ tr✉❡ ❢✉♥❝t✐♦♥✱ ❛r❡ st✐❧❧ r❛t❤❡r s❝❛rs❡✳ ❚♦ ♦✉r
❦♥♦✇❧❡❞❣❡✱ ♠♦st ♦❢ t❤❡ ♠❡t❤♦❞s t♦ ❡st✐♠❛t❡ pi ❛r❡ ❜❛s❡❞ ♦♥ t❤❡ ♣r✐♥❝✐♣❧❡ t❤❛t ✐t ❝❛♥ ❜❡ s❡❡♥ ❛s
❛ ♥♦♥♣❛r❛♠❡tr✐❝ ✇❡✐❣❤t❡❞ r❡❣r❡ss✐♦♥✳ ❚❤✐s ❧❡❛❞s ♠❛✐♥❧② t♦ t✇♦ ❞✐r❡❝t✐♦♥s✿ ❦❡r♥❡❧ ♠❡t❤♦❞s ✇✐t❤
∗ ❈♦rr❡s♣♦♥❞✐♥❣ ❛✉t❤♦r✳ ❊♠❛✐❧✿ ❣❛❡❧❧❡✳❝❤❛❣♥②❅♣❛r✐s❞❡s❝❛rt❡s✳❢r
a▲❛❜♦r❛t♦✐r❡ ▼❆P✺ ✭❯▼❘ ❈◆❘❙ ✽✶✹✺✮✱ ❯♥✐✈❡rs✐té P❛r✐s ❉❡s❝❛rt❡s✱ ❙♦r❜♦♥♥❡ P❛r✐s ❈✐té✱ ❋r❛♥❝❡✳
✶
✷ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✇❡❧❧✲❝❤♦s❡♥ ❜❛♥❞✇✐❞t❤✭s✮✱ ✇❤✐❝❤ ❤❛✈❡ ❡ss❡♥t✐❛❧❧② ❜❡❡♥ st✉❞✐❡❞ ❢r♦♠ ❛♥ ❛s②♠♣t♦t✐❝ ♣♦✐♥t ♦❢ ✈✐❡✇✱
❛♥❞ ♣r♦❥❡❝t✐♦♥ ❡st✐♠❛t♦rs ❜✉✐❧t ♦♥ r❡❣r❡ss✐♦♥✲t②♣❡ ❝r✐t❡r✐❛ ♠✐♥✐♠✐s❡❞ ♦♥ ❛ ✇❡❧❧✲❝❤♦s❡♥ ♠♦❞❡❧✳
❚❤❡ ❧✐t❡r❛t✉r❡ ❛❜♦✉t t❤❡ ❛s②♠♣t♦t✐❝ ♣r♦♣❡rt✐❡s ♦❢ ❦❡r♥❡❧ ❡st✐♠❛t♦rs ✐s ✈❛st✳ ❙❡✈❡r❛❧ ❛❞❥✉st❡❞
❢♦r♠s ♦❢ t❤❡ ◆❛❞❛r❛②❛✲❲❛ts♦♥ ❡st✐♠❛t❡ ❤❛✈❡ ❜❡❡♥ ♣r♦♣♦s❡❞✱ ❢♦r ❝♦♥❞✐t✐♦♥❛❧ ❞✐str✐❜✉t✐♦♥ ❢✉♥❝t✐♦♥
❬❙t✉t❡✱ ✶✾✽✻❜✱ ❍❛❧❧ ❡t ❛❧✳✱ ✶✾✾✾❪ ❛♥❞ ❢♦r t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t②✿ ✧❞♦✉❜❧❡ ❦❡r♥❡❧✧ ❡st✐♠❛t♦r ❬❍②♥✲
❞♠❛♥ ❡t ❛❧✳✱ ✶✾✾✻✱ ❍②♥❞♠❛♥ ❛♥❞ ❨❛♦✱ ✷✵✵✷❪✱ ❣❡♥❡r❛❧✐③❛t✐♦♥ ✉s✐♥❣ ❧♦❝❛❧ ♣♦❧②♥♦♠✐❛❧s ❬❋❛♥ ❡t ❛❧✳✱
✶✾✾✻❪✱ ❛♥❞ r❡✇❡✐❣❤t❡❞ ❦❡r♥❡❧ ❡st✐♠❛t❡ ❬❉❡ ●♦♦✐❥❡r ❛♥❞ ❩❡r♦♠✱ ✷✵✵✸❪✳ ❆❝❝♦r❞✐♥❣❧②✱ ❞❛t❛✲❞r✐✈❡♥
s❡❧❡❝t✐♦♥ r✉❧❡s ❢♦r t❤❡ ❜❛♥❞✇✐❞t❤ ❛r❡ ♣r♦♣♦s❡❞✱ ✉s✐♥❣ ♠❡t❤♦❞s ✐♥s♣✐r❡❞ ❜② ❋❛♥ ❛♥❞ ●✐❥❜❡❧s ❬✶✾✾✺❪✱
t❤❡ ❜♦♦tstr❛♣ ❛♣♣r♦❛❝❤ ❬❍❛❧❧ ❡t ❛❧✳✱ ✶✾✾✾✱ ❇❛s❤t❛♥♥②❦ ❛♥❞ ❍②♥❞♠❛♥✱ ✷✵✵✶❪✱ ♦r ❝r♦ss✲✈❛❧✐❞❛t✐♦♥
❬❙❛r❞❛ ❡t ❛❧✳✱ ✶✾✾✹✱ ❋❛♥ ❛♥❞ ❨✐♠✱ ✷✵✵✹❪✳ ❆❧❧ t❤❡s❡ ♠❡t❤♦❞s ❧❡❛❞ t♦ ❛s②♠♣t♦t✐❝ r❡s✉❧ts✿ ❝♦♥s✐s✲
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❛ss✉♠♣t✐♦♥s ✭s✉❝❤ ❛s α− ♠✐①✐♥❣ ❞❡s✐❣♥✮✳ ❆ ❝♦♠♠♦♥ ❢❡❛t✉r❡ ♦❢ t❤❡s❡ ❡st✐♠❛t♦rs ✐s t❤❡✐r r❛t✐♦
❢♦r♠✳ ❚❤✐s ❝❛♥ ❜❡ s❡❡♥ ❛s ❛ t❤❡♦r❡t✐❝❛❧ ❞✐✣❝✉❧t② ✭s❡❡ P❡♥s❦❛②❛ ✶✾✾✺ ❢♦r ❛ s♣❡❝✐✜❝ st✉❞②✮✱ ✇❤✐❝❤
❝❛♥ ❜❡ ❜②♣❛ss❡❞ ❜② ✉s✐♥❣ q✉❛♥t✐❧❡ r❡❣r❡ss✐♦♥ ♦r t❤❡ ❝♦♣✉❧❛ ❢✉♥❝t✐♦♥ ❬❈❛rr♦❧❧ ❡t ❛❧✳✱ ✶✾✾✹✱ ❚❛❦❡✉❝❤✐
❡t ❛❧✳✱ ✷✵✵✾✱ ❋❛✉❣❡r❛s✱ ✷✵✵✾❪✿ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ ❡st✐♠❛t❡s st✐❧❧ s❛t✐s❢② ❝❧❛ss✐❝❛❧ ❛s②♠♣t♦t✐❝ ♣r♦♣✲
❡rt✐❡s✳ ❆♥♦t❤❡r ✇❛② ♦❢ ❛✈♦✐❞✐♥❣ r❛t✐♦ ✐s t♦ ❝♦♥s✐❞❡r ❛ tr❛♥s❢♦r♠❛t✐♦♥ ♦❢ t❤❡ ✐♥♣✉t ❞❛t❛✳ ❚❤✐s
str❛t❡❣②✱ ❡❛r❧② st✉❞✐❡❞ ✐♥ ❙t✉t❡ ❬✶✾✽✻❛❪ ✇✐❧❧ ❜❡ ❞❡t❛✐❧❡❞ ✐♥ t❤❡ ♥❡①t s❡❝t✐♦♥✳
▼♦r❡♦✈❡r✱ ♣r♦❥❡❝t✐♦♥ ❡st✐♠❛t♦rs ❤❛✈❡ ❜❡❡♥ ❞❡✈❡❧♦♣❡❞✿ t❤❡ q✉❛❧✐t② ❝r✐t❡r✐♦♥ ✇❤✐❝❤ ❤❛s t❤✉s
❜❡❝♦♠❡ ❝❧❛ss✐❝❛❧ ✐s t❤❡ ♠❡❛♥ ✐♥t❡❣r❛t❡❞ sq✉❛r❡❞ ❡rr♦r✱ ♦r ❡♠♣✐r✐❝❛❧ ✈❡rs✐♦♥s ♦❢ ✐t✳ ◆♦♥❛s②♠♣✲
t♦t✐❝ r❡s✉❧ts✱ s✉❝❤ ❛s ♦r❛❝❧❡ ✐♥❡q✉❛❧✐t✐❡s ♦r ❧♦✇❡r✲❜♦✉♥❞s ❢♦r t❤❡ r✐s❦ ❛r❡ s❡t ❢♦r ❡st✐♠❛t♦rs ❜❛s❡❞
♦♥ ♦rt❤♦❣♦♥❛❧ s❡r✐❡s✳ ❋♦r ❡①❛♠♣❧❡✱ ❛ ❋♦✉r✐❡r ❜❛s✐s ❝❛♥ ❜❡ ✉s❡❞ t♦ ❜✉✐❧❞ ❛ ❜❧♦❝❦✇✐s❡✲s❤r✐♥❦❛❣❡
❊❢r♦♠♦✈✐❝❤✲P✐♥s❦❡r ❡st✐♠❛t♦r✱ ✉s✐♥❣ ❝❤❛r❛❝t❡r✐st✐❝ ❢✉♥❝t✐♦♥s t♦ r❡✇r✐t❡ pi✿ t❤❡ r❡❣r❡ss✐♦♥ s❡t✲
t✐♥❣ ✐s st✉❞✐❡❞ ✐♥ ❊❢r♦♠♦✈✐❝❤ ❬✷✵✵✼❪✱ t❤❡ ❣❡♥❡r❛❧ ❝❛s❡ ✐s t❤❡ s✉❜❥❡❝t ♦❢ ❊❢r♦♠♦✈✐❝❤ ❬✷✵✶✵❛❪✱ ❛♥❞
♠✉❧t✐❞✐♠❡♥s✐♦♥❛❧✐t② ✐s t❛❦❡♥ ✐♥t♦ ❛❝❝♦✉♥t ✐♥ ❊❢r♦♠♦✈✐❝❤ ❬✷✵✶✵❜❪✳ ❍✐s ❡st✐♠❛t♦rs ♠❛t❝❤ t❤❡ ♣❡r✲
❢♦r♠❛♥❝❡s ♦❢ t❤❡ ♦r❛❝❧❡ ✉♥❞❡r t❤❡ q✉❛❞r❛t✐❝ r✐s❦✳ ❚❤❡ ♦r❛❝❧❡✲t②♣❡ ✐♥❡q✉❛❧✐t✐❡s st❛t❡❞ ♣❡r♠✐t t♦
❡st❛❜❧✐s❤ s❤❛r♣ ♠✐♥✐♠❛①✐t② ♦✈❡r t❤❡ ❜✐✈❛r✐❛t❡ ❛♥✐s♦tr♦♣✐❝ ❙♦❜♦❧❡✈ ❝❧❛ss❡s✳ ❚❤❡ ♣r♦❜❧❡♠ ♦❢ ❞✐✲
♠❡♥s✐♦♥ r❡❞✉❝t✐♦♥ ✐s ❛❧s♦ st✉❞✐❡❞ ✐♥ ❋❛♥ ❡t ❛❧✳ ❬✷✵✵✾❪✱ ✐♥ t❤❡ s♣✐r✐t ♦❢ s✐♥❣❧❡ ✐♥❞❡① r❡s✉❧ts✳ ▼♦❞❡❧
s❡❧❡❝t✐♦♥ t❤❡♦r② ❧❡❛❞s ❛❧s♦ t♦ ❛❞❛♣t❛t✐♦♥ r❡s✉❧ts✿ ❜② ♠✐♥✐♠✐③✐♥❣ ❛ ❧❡❛st✲sq✉❛r❡s ♣❡♥❛❧✐s❡❞ ❝♦♥tr❛st
✐♥tr♦❞✉❝❡❞ ❜② ▲❛❝♦✉r ❬✷✵✵✼❪✱ ❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪ ❜✉✐❧❞ ❛♥ ❡st✐♠❛t♦r ✇❤✐❝❤ ❛❞❛♣ts t♦ ❛♥ ✉♥❦♥♦✇♥
✉♥❞❡r❧②✐♥❣ ❞❡s✐❣♥ ❛♥❞ ✐s ♠✐♥✐♠❛① ♦✈❡r ❛♥✐s♦tr♦♣✐❝ ❜✐✈❛r✐❛t❡ ❢✉♥❝t✐♦♥ ❝❧❛ss❡s✳ ❇✉t t❤❡ ❝♦♥tr❛st✱
❝♦♥s✐❞❡r❡❞ ❛❧s♦ ❜② ❆❦❛❦♣♦ ❛♥❞ ▲❛❝♦✉r ❬✷✵✶✶❪ t♦ ❞❡❛❧ ✇✐t❤ ❞❡♣❡♥❞❡♥t ❞❛t❛ ❛♥❞ ✐♥❤♦♠♦❣❡♥❡♦✉s
❢✉♥❝t✐♦♥❛❧ ❝❧❛ss❡s✱ ❞♦❡s ♥♦t ♣r♦✈✐❞❡ ❡①♣❧✐❝✐t ❡st✐♠❛t♦r ✇✐t❤♦✉t ♠❛tr✐① ✐♥✈❡rt✐❜✐❧✐t② r❡q✉✐r❡♠❡♥ts
✭❡①❝❡♣t ✇❤❡♥ ✉s✐♥❣ ❛ ❤✐st♦❣r❛♠ ❜❛s✐s✮✳ ▼♦r❡♦✈❡r t❤❡ ♣❡♥❛❧t② ❣✐✈❡♥ ✐♥ ❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪ ❞❡♣❡♥❞s
♦♥ t❤❡ ✉♥❦♥♦✇♥ ✐♥✜♥✐t❡ ♥♦r♠ ♦❢ pi✳ ■t ❝❛♥ ❜❡ ❡st✐♠❛t❡❞ ❜✉t ✐t t❤❡♥ r❡q✉✐r❡s str♦♥❣ r❡❣✉❧❛r✐t②
❛ss✉♠♣t✐♦♥s✳ ◆♦t✐❝❡ ❛❧s♦ t❤❛t r❡❝❡♥t ✇♦r❦s ❜② ❈♦❤❡♥ ❛♥❞ ▲❡ P❡♥♥❡❝ ❬✷✵✶✶❪ ❢♦❝✉s ♦♥ ❛ ♣❡♥❛❧✐s❡❞
♠❛①✐♠✉♠ ❧✐❦❡❧✐❤♦♦❞ ❡st✐♠❛t♦r ❧❡❛❞✐♥❣ t♦ r✐s❦ ❜♦✉♥❞s ❢♦r ❛ ❏❡♥s❡♥✲❑✉❧❧❜❧❛❝❦✲▲❡✐❜❧❡r ❧♦ss ❢✉♥❝✲
t✐♦♥✳ ❚❤❡ ♠❛①✐♠✐s❛t✐♦♥ ♦❢ t❤❡ ❧✐❦❡❧✐❤♦♦❞ s❡❡♠s t♦ ❜❡ ❞✐✣❝✉❧t ✇✐t❤♦✉t ❛❞❞✐t✐♦♥❛❧ ❛ss✉♠♣t✐♦♥s
♦♥ t❤❡ s❤❛♣❡ ♦❢ t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t②✳
❚❤❡ ♣r❡s❡♥t ✇♦r❦ ✐s ✐♥ t❤❡ s♣✐r✐t ♦❢ ♣r♦❥❡❝t✐♦♥ ♠❡t❤♦❞s✳ ❲❡ ❛✐♠ ❛t ♣r♦✈✐❞✐♥❣ ❛♥ ❛❞❛♣t✐✈❡
❡st✐♠❛t♦r✱ ✇❤✐❝❤ s❛t✐s✜❡s ♥♦♥❛s②♠♣t♦t✐❝ r✐s❦ ❜♦✉♥❞s✱ ❜✉t ✇✐t❤ ❛ s✐♠♣❧❡r ❡①♣r❡ss✐♦♥✱ t❤✉s ❛✈♦✐❞✲
✐♥❣ ♠❛tr✐① ✐♥✈❡rs✐♦♥ ❛♥❞ ♣✉r✐❢②✐♥❣ t❤❡ ♣❡♥❛❧t② ❢✉♥❝t✐♦♥✳ ❚❤✐s ❣♦❛❧ ✐s ❛❝❤✐❡✈❡❞ ❜② ✉s✐♥❣ ❜♦t❤
❛ ✧✇❛r♣✐♥❣✧ ♦❢ t❤❡ ❞❛t❛✱ ❧✐❦❡ ✐♥ t❤❡ ✇♦r❦s ♦❢ ❙t✉t❡ ❬✶✾✽✻❛❪ ❛♥❞ ▼❡❤r❛ ❡t ❛❧✳ ❬✷✵✵✵❪ ✭♥♦ r❛t✐♦✱
♥♦ ♠❛tr✐① ✐♥✈❡rs✐♦♥✮✱ ❛♥❞ ❜② ❛♣♣❧②✐♥❣ ✐♥ ❛ ♥❡✇ ❛♥❞ ♦r✐❣✐♥❛❧ ✇❛② t❤❡ ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐
♠❡t❤♦❞ ✭t❤❡ ❦❡② t♦ ❛✈♦✐❞✐♥❣ ♥✉✐s❛♥❝❡ t❡r♠s ✐♥ t❤❡ ♣❡♥❛❧t②✮✳
✶✳✸✳ ●❡♥❡r❛❧✐t② ❛❜♦✉t t❤❡ ❡st✐♠❛t✐♦♥ ♠❡t❤♦❞✳ ❚❤❡ ❞❛t❛ ❛r❡ ♣❛✐rs ♦❢ r❡❛❧ r❛♥❞♦♠ ✈❛r✐❛❜❧❡s
(Xi, Yi)i∈{1,...,n} ✭✇✐t❤ n ❛ ♣♦s✐t✐✈❡ ✐♥t❡❣❡r✮✱ ✐♥❞❡♣❡♥❞❡♥t ❛♥❞ ✐❞❡♥t✐❝❛❧❧② ❞✐str✐❜✉t❡❞ ✭✐✳✐✳❞✳✮ ✇✐t❤
❥♦✐♥t ❞❡♥s✐t② f(X,Y )✱ s✉♣♣♦rt❡❞ ❜② ❛ s✉❜s❡t A1 × A2 ♦❢ R2 ✭A2 ❛ ❜♦✉♥❞❡❞ ✐♥t❡r✈❛❧✮✳ ❲❡ ❛ss✉♠❡
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✸
t❤❛t t❤❡ ♠❛r❣✐♥❛❧ ❞❡♥s✐t② fX ♦❢ t❤❡ Xi ❞♦❡s ♥♦t ✈❛♥✐s❤✱ ❛♥❞ ❞❡♥♦t❡ ❜② FX t❤❡ ❝✉♠✉❧❛t✐✈❡
❞✐str✐❜✉t✐♦♥ ❢✉♥❝t✐♦♥ ✭❝✳❞✳❢✳✮ ♦❢ t❤❡s❡ ✈❛r✐❛❜❧❡s✱ ✇❤✐❝❤ ❝♦♥s❡q✉❡♥t❧② ❛❞♠✐ts ❛♥ ✐♥✈❡rs❡✳
❚❤❡ ❢✉♥❞❛♠❡♥t❛❧ ✐❞❡❛ t♦ ♣r♦✈✐❞❡ ❛ s✐♠♣❧❡ ❡①♣❧✐❝✐t ❡st✐♠❛t♦r ✐s t❤❛t
✭✶✮ h(u, y) = pi
(
F−1X (u), y
)
, (u, y) ∈ [0; 1]×A2,
✐s t❤❡ ❥♦✐♥t ❞❡♥s✐t② ♦❢ t❤❡ r❛♥❞♦♠ ♣❛✐r (FX(X1), Y1)✳ ❲❡ ♣r♦✈✐❞❡ ✜rst ❛♥ ❡st✐♠❛t♦r ♦❢ t❤✐s ❢✉♥❝t✐♦♥
h✱ ❛♥❞ t❤❡♥ ❛♥ ❡st✐♠❛t♦r ❢♦r t❤❡ t❛r❣❡t ❢✉♥❝t✐♦♥ pi✱ ❜② ✉s✐♥❣ t❤❡ r❡✈❡rs❡ ❢♦r♠✉❧❛✿ pi(x, y) =
h(FX(x), y)✳ ❚❤✐s str❛t❡❣② ❤❛s ❛❧s♦ ❜❡❡♥ ✉s❡❞ ❜② ❙t✉t❡ ❬✶✾✽✻❛❪ ❛♥❞ ▼❡❤r❛ ❡t ❛❧✳ ❬✷✵✵✵❪ t♦
❜✉✐❧❞ ❦❡r♥❡❧ ❡st✐♠❛t❡s ♦❢ ❝✉♠✉❧❛t✐✈❡ ❝♦♥❞✐t✐♦♥❛❧ ❞✐str✐❜✉t✐♦♥ ❢✉♥❝t✐♦♥ ❛♥❞ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t②
r❡s♣❡❝t✐✈❡❧②✱ ✇❤✐❝❤ ❛r❡ s❤♦✇♥ t♦ ❜❡ ❛s②♠♣t♦t✐❝❛❧❧② ♥♦r♠❛❧✳ ▼♦r❡ r❡❝❡♥t❧②✱ ❑❡r❦②❛❝❤❛r✐❛♥ ❛♥❞
P✐❝❛r❞ ❬✷✵✵✹❪ ❡♠♣❧♦②❡❞ s✐♠✐❧❛r ✐❞❡❛s t♦ ♣r♦✈✐❞❡ ✇❛✈❡❧❡t t❤r❡s❤♦❧❞✐♥❣ ❡st✐♠❛t♦rs ♦❢ ❛ r❡❣r❡ss✐♦♥
❢✉♥❝t✐♦♥✳
❲❡ ❛❞♦♣t ❤❡r❡ ❛ ♥♦♥❛s②♠♣t♦t✐❝ ♣♦✐♥t ♦❢ ✈✐❡✇✱ ❜② ✉s✐♥❣ ♠♦❞❡❧ s❡❧❡❝t✐♦♥✱ ❛♥❞ ✇❡ ❛✐♠ ❛t ❛❞❛♣t✐✈❡
r❡s✉❧ts✳ Pr❡❝✐s❡❧②✱ t❤❡ ❛ss✉♠♣t✐♦♥ t❤❛t h ✐s sq✉❛r❡❞ ✐♥t❡❣r❛❜❧❡ ❧❡❛❞s ✜rst t♦ ♣r♦❥❡❝t✐♦♥ ❡st✐♠❛t♦rs
♦❢ t❤❡ ❢♦r♠
∀(u, y) ∈ [0; 1]×A2, hˆD1,D2(u, y) =
D1∑
j1=1
D2∑
j2=1
aˆj1,j2φj1 ⊗ ψj2(u, y),
✇✐t❤ φj1 ⊗ ψj2(u, y) = φj1(u)ψj2(y)✱ ❢♦r ❞✐✛❡r❡♥t ❝♦✉♣❧❡s (D1, D2) ✇✐t❤ (φj1 ⊗ ψj2)j1,j2 ❛♥ ♦r✲
t❤♦♥♦r♠❛❧ ❢❛♠✐❧② ♦❢ ❢✉♥❝t✐♦♥s ❛♥❞ aˆj1,j2 ❡st✐♠❛t❡❞ ❝♦❡✣❝✐❡♥ts✳ ❚❤❡♥✱ ✇❡ ♣r♦♣♦s❡ ❛♥ ❡st✐♠❛t♦r
♦❢ pi ❣✐✈❡♥ ❜②✿
∀(x, y) ∈ A1 ×A2, pˆiD1,D2(x, y) = hˆD1,D2
(
Fˆn(x), y
)
,
✇✐t❤ Fˆn ❛♥ ❡♠♣✐r✐❝❛❧ ❝♦✉♥t❡r♣❛rt ❢♦r FX ✳ ❚♦ ❛✈♦✐❞ ❞❡♣❡♥❞❡♥❝② ✐♥ t❤❡ ♣r♦♦❢s✱ ✇❡ ❛ss✉♠❡ t❤❛t
t❤❡r❡ ❡①✐sts (X−i)i∈{1,...,n} ❛ s❛♠♣❧❡ ♦❢ ✈❛r✐❛❜❧❡s ✇✐t❤ t❤❡ s❛♠❡ ❞✐str✐❜✉t✐♦♥ ❛s t❤❡ (Xi) ❛♥❞
✐♥❞❡♣❡♥❞❡♥t ♦❢ t❤❡♠✳ ❚❤✉s✱ ✇❡ s❡t
Fˆn : x 7→ 1
n
n∑
i=1
1X−i≤x.
❍♦✇❡✈❡r✱ ✐t ✐s ❛♥ ❛rt❡❢❛❝t ♦❢ t❤❡ t❤❡♦r②✿ ❢♦r t❤❡ ♣r❛❝t✐❝❛❧ st✉❞②✱ ✇❡ ❛ss✉♠❡ t♦ ♦❜s❡r✈❡ ♦♥❧② t❤❡
♣❛✐rs (Xi, Yi)i ❛♥❞ ❝♦♠♣✉t❡ s✉❝❝❡ss❢✉❧❧② t❤❡ ❡st✐♠❛t♦r ♦❢ FX ✇✐t❤ t❤❡ Xi✳
❚♦ s✉♠ ✉♣✱ ✇❡ ❣❡t ❛ ❞❡✈❡❧♦♣♠❡♥t ♦❢ pˆiD1,D2 ✐♥ ❛♥ ♦rt❤♦♥♦r♠❛❧ ❜❛s✐s✱ ✇❤♦s❡ ✜rst ❝♦♦r❞✐♥❛t❡ ✐s
✇❛r♣❡❞ ❜② Fˆn✿
∀(x, y) ∈ A1 ×A2, pˆiD1,D2(x, y) =
D1∑
j1=1
D2∑
j2=1
aˆj1,j2φj1 ⊗ ψj2
(
Fˆn(x), y
)
.
❚❤❡ ♣r♦❝❡❞✉r❡ ✐s ♣❛rt✐❝✉❧❛r❧② s✐♠♣❧❡ ❛♥❞ ❢❛st t♦ ❝♦♠♣✉t❡✱ s✐♥❝❡ t❤❡ ❝♦❡✣❝✐❡♥ts aˆj1,j2 ❛r❡ ❥✉st
❡♠♣✐r✐❝❛❧ ♠❡❛♥s ✭t❤❡② ❞♦ ♥♦t ✐♥✈♦❧✈❡ ❛♥② ♠❛tr✐① ✐♥✈❡rs✐♦♥✮✳ ❚❤❡ s❡❧❡❝t✐♦♥ r✉❧❡ ♦❢ t❤❡ ❧❡✈❡❧s D1
❛♥❞ D2 ✉s❡❞ ✐♥ ❛ s❡❝♦♥❞ st❡♣ ✐s ✐♥s♣✐r❡❞ ❜② r❡❝❡♥t ❛❞✈❛♥❝❡s ♦❢ ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐ ❬✷✵✶✶❪
❛♥❞ ✐s ♣❛rt✐❝✉❧❛r❧② ✇❡❧❧ s✉✐t❡❞ t♦ t❤❡ ♠✉❧t✐❞✐♠❡♥s✐♦♥❛❧ ❢r❛♠❡✇♦r❦✳
❖✉r ♠❛✐♥ t❤❡♦r❡♠ ✐s ❛♥ ❛❞❛♣t✐✈✐t② ♥♦♥❛s②♠♣t♦t✐❝ r❡s✉❧t✱ ❛♥ ♦r❛❝❧❡✲✐♥❡q✉❛❧✐t② ❛♥❞ ♣❡r♠✐ts
t♦ ❞❡❞✉❝❡ ❛s②♠♣t♦t✐❝ r❛t❡s ♦❢ ❝♦♥✈❡r❣❡♥❝❡ ❢♦r t❤❡ q✉❛❞r❛t✐❝ r✐s❦✱ ✐❢ t❤❡ ❢✉♥❝t✐♦♥ h ❜❡❧♦♥❣s t♦
❛♥✐s♦tr♦♣✐❝ ❢✉♥❝t✐♦♥❛❧ s♣❛❝❡s✳ ❲❡ s❤♦✇ t❤❛t ❛❞❛♣t❛t✐♦♥ ❤❛s ♥♦ ♣r✐❝❡ ❛♥❞ t❤❛t t❤❡ r❛t❡ ❝♦rr❡✲
s♣♦♥❞s ❡①❛❝t❧② t♦ t❤❡ ❜❡st ❜✐❛s✲✈❛r✐❛♥❝❡ ❝♦♠♣r♦♠✐s❡✱ ✇✐t❤ ❛ss✉♠♣t✐♦♥s st❛t❡❞ ♦♥ t❤❡ ❢✉♥❝t✐♦♥ h
✐♥st❡❛❞ ♦❢ pi✳ ▼♦r❡♦✈❡r✱ ♦♥ t❤❡ ♣r❛❝t✐❝❛❧ ❡①❛♠♣❧❡s✱ t❤❡ str❛t❡❣② ✇❡ ♣r♦♣♦s❡ ♦✉t♣❡r❢♦r♠s ❦❡r♥❡❧
♠❡t❤♦❞s s✉♠♠❡❞ ✉♣ ✐♥ ❋❛♥ ❛♥❞ ❨✐♠ ❬✷✵✵✹❪ ❛♥❞ t❤❡ ♣❡♥❛❧✐③❛t✐♦♥ ❞❡✈✐❝❡ ♦❢ ❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪✳
✹ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✶✳✹✳ ❖r❣❛♥✐s❛t✐♦♥ ♦❢ t❤❡ ♣❛♣❡r✳ ❙❡❝t✐♦♥ ✷ ♣r❡s❡♥ts t❤❡ t✇♦ ✇❛r♣❡❞ ❜❛s❡s ❡st✐♠❛t♦rs ✭t❤❡ ♦♥❡
❜✉✐❧t ❛ss✉♠✐♥❣ FX ✐s ❦♥♦✇♥✱ ❛♥❞ t❤❡ ♦♥❡ ❜✉✐❧t ✐♥ t❤❡ ❣❡♥❡r❛❧ ❝❛s❡✮✳ ❚❤❡ ♣❡r❢♦r♠❛♥❝❡s ♦❢ ❡❛❝❤
❡st✐♠❛t♦r ❛r❡ st✉❞✐❡❞ ✐♥ ❙❡❝t✐♦♥ ✸✿ t❤❡ ❢✉♥❝t✐♦♥❛❧ s♣❛❝❡s ❛r❡ ❞❡s❝r✐❜❡❞ ❛♥❞ ❣❧♦❜❛❧ r✐s❦ ❜♦✉♥❞s
❛♥❞ r❛t❡s ♦❢ ❝♦♥✈❡r❣❡♥❝❡ ♣r❡s❡♥t❡❞✳ ❙❡❝t✐♦♥ ✹ ✐s ❞❡✈♦t❡❞ t♦ ♥✉♠❡r✐❝❛❧ r❡s✉❧ts✳ ❋✐♥❛❧❧②✱ t❤❡ ♣r♦♦❢s
❛r❡ ❣❛t❤❡r❡❞ ✐♥ ❙❡❝t✐♦♥ ✺✳
✷✳ ❊st✐♠❛t✐♦♥ str❛t❡❣②
❆❧❧ t❤❡ ❡st✐♠❛t♦rs ❞❡✜♥❡❞ ✐♥ t❤❡ s❡q✉❡❧ ❛r❡ ♣r♦❥❡❝t✐♦♥ ❡st✐♠❛t♦rs✳ ❚❤❡r❡❢♦r❡✱ ✇❡ ❜❡❣✐♥ ✇✐t❤
t❤❡ ❞❡s❝r✐♣t✐♦♥ ♦❢ t❤❡ ❛♣♣r♦①✐♠❛t✐♦♥ s♣❛❝❡s ✭❙❡❝t✐♦♥ ✷✳✶✮✳ ❲❡ t❤❡♥ ♣r♦❝❡❡❞ ✐♥ t❤r❡❡ st❡♣s t♦
❡st✐♠❛t❡ t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② pi✱ ♦♥ A1×A2✳ ❋✐rst✱ ✇❡ ❞❡✜♥❡ ❛ ❝♦❧❧❡❝t✐♦♥ ♦❢ ❡st✐♠❛t♦rs ❢♦r t❤❡
❢✉♥❝t✐♦♥ h ✭s❡❡ ❞❡✜♥✐t✐♦♥ ✭✶✮✮✱ ❜② ♠✐♥✐♠✐③✐♥❣ ❛ ❝♦♥tr❛st ♦♥ t❤❡ ♠♦❞❡❧s ✭❙❡❝t✐♦♥ ✷✳✷✮✳ ❚❤❡ s❡❝♦♥❞
st❡♣ ❝♦♥s✐sts ✐♥ ❡♥s✉r✐♥❣ t❤❡ ❛✉t♦♠❛t✐❝ s❡❧❡❝t✐♦♥ ♦❢ t❤❡ ♠♦❞❡❧✱ ✇✐t❤♦✉t ❛♥② ❦♥♦✇❧❡❞❣❡ ❛❜♦✉t t❤❡
r❡❣✉❧❛r✐t② ♦❢ h✳ ❚❤✐s ❧❡❛❞s t♦ ❛ ✇❡❧❧ ❞❡✜♥❡❞ ❡st✐♠❛t♦r hˆ ✭❙❡❝t✐♦♥ ✷✳✸✮✳ ❋✐♥❛❧❧②✱ ✇❡ ♣❛rt✐❛❧❧② ✇❛r♣
hˆ t♦ ❡st✐♠❛t❡ pi✳
✷✳✶✳ ❆♣♣r♦①✐♠❛t✐♦♥ s♣❛❝❡s✳ ❖✉r ❡st✐♠❛t✐♦♥ ♣r♦❝❡❞✉r❡ ✐s ❜❛s❡❞ ♦♥ t❤❡ ❛ss✉♠♣t✐♦♥ t❤❛t t❤❡
❢✉♥❝t✐♦♥ h ❜❡❧♦♥❣s t♦ L2([0; 1]×A2)✱ t❤❡ s❡t ♦❢ sq✉❛r❡✲✐♥t❡❣r❛❜❧❡ ❢✉♥❝t✐♦♥s ♦♥ [0; 1]×A2✱ ✇❤✐❝❤
✐s ❡q✉✐♣♣❡❞ ✇✐t❤ ✐ts ✉s✉❛❧ ❍✐❧❜❡rt str✉❝t✉r❡✿ ✇❡ ❞❡♥♦t❡ ❜② 〈., .〉 t❤❡ s❝❛❧❛r✲♣r♦❞✉❝t ❛♥❞ ❜② ‖.‖ t❤❡
♥♦r♠✳ ❈♦♥s❡q✉❡♥t❧②✱ h ❝❛♥ ❜❡ ❞❡✈❡❧♦♣❡❞ ✐♥ ❛♥② ♦rt❤♦♥♦r♠❛❧ ❜❛s✐s✱ ❛♥❞ ❝❛♥ ❜❡ ❛♣♣r♦①✐♠❛t❡❞ ❜②
✐ts ♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥s ♦♥t♦ t❤❡ ❧✐♥❡❛r s✉❜s♣❛❝❡s s♣❛♥♥❡❞ ❜② t❤❡ ✜rst ❢✉♥❝t✐♦♥s ♦❢ t❤❡ ❜❛s✐s✳
❋♦r t❤❡ s❛❦❡ ♦❢ s✐♠♣❧✐❝✐t②✱ ✇❡ ❛ss✉♠❡ A2 = [0; 1] ✐♥ t❤❡ t❤❡♦r❡t✐❝❛❧ ♣❛rt✳ ❚❤❡ ❝❛s❡ ♦❢ ❛♥② s❡❣♠❡♥t
A2 ❝❛♥ ❜❡ ❡❛s✐❧② ♦❜t❛✐♥❡❞ ❜② ♠❛❦✐♥❣ ❛ s❝❛❧✐♥❣ ❝❤❛♥❣❡✱ s❡❡ ❙❡❝t✐♦♥ ✹✳ ❋♦❧❧♦✇✐♥❣ t❤❡ ❡①❛♠♣❧❡ ♦❢
❊❢r♦♠♦✈✐❝❤ ❬✶✾✾✾❪✱ ✇❡ ❝❤♦♦s❡ t❤❡ ❋♦✉r✐❡r ❜❛s✐s (ϕj1 ⊗ ϕj2)j1,j2∈N\{0} ♦❢ L2([0; 1] × A2)✱ ❞❡✜♥❡❞
❢♦r u, y ∈ [0; 1] ❜②
✭✷✮ ϕ1(u) = 1, ∀k ∈ N\{0}, ϕ2k(u) =
√
2 cos(2piku), ϕ2k+1(u) =
√
2 sin(2piku),
❛♥❞ ϕj1 ⊗ ϕj2(u, y) = ϕj1(u)ϕj2(y)✳ ❋♦r ❛♥ ✐♥❞❡① l = 1, 2✱ ✇❡ ❛❧s♦ ❞❡♥♦t❡ ❜② Sml t❤❡ s♣❛❝❡
s♣❛♥♥❡❞ ❜② {ϕ1, . . . , ϕDml}✱ ❢♦r Dml = 2ml + 1✱ ❛♥❞ ml ❛♥ ❡❧❡♠❡♥t ♦❢ t❤❡ s❡t ♦❢ ✐♥❞✐❝❡s I
(l)
n =
{1, . . . , [√n/2]− 1} ✭[.] ✐s t❤❡ ✐♥t❡❣❡r ♣❛rt✮✳ ❚❤❡ ❛♣♣r♦①✐♠❛t✐♦♥ s♣❛❝❡s ❛r❡ t❤❡♥ Sm = Sm1 ×Sm2
❢♦r m = (m1,m2) ∈Mn✱ ✇✐t❤ Mn = I(1)n × I(2)n ✳ ❚❤✉s✱ ✇❡ ❤❛✈❡
Sm = Sm1 × Sm2 = ❙♣❛♥ {ϕj1 ⊗ ϕj2 , j1 = 1, . . . , Dm1 , j2 = 1, . . . , Dm2} ,
❛♥❞ t❤❡ ❞✐♠❡♥s✐♦♥ ♦❢ Sm ✐s Dm = Dm1Dm2 ✳ ◆♦t✐❝❡ t❤❛t ❢♦r ❛❧❧ ml ∈ I(l)n ✭l = 1, 2✮✱ Dml ≤
√
n
❛♥❞ t❤✉s Dm ≤ n✳
❘❡♠❛r❦ ✶✳ • ❚❤❡ ❜❛s✐s s❛t✐s✜❡s ‖∑Dm1j1=1∑Dm2j2=1(ϕj1 ⊗ ϕj2)2‖∞ ≤ Dm✱ ✇❤❡r❡ ‖.‖∞ ✐s t❤❡
s✉♣r❡♠✉♠ ♦❢ t❤❡ ❢✉♥❝t✐♦♥ ♦♥ [0; 1] × A2✳ ❚❤✐s ✐s ❡q✉✐✈❛❧❡♥t t♦ t❤❡ ❢♦❧❧♦✇✐♥❣ ✉s❡❢✉❧ ❧✐♥❦
❜❡t✇❡❡♥ t❤❡ ✐♥✜♥✐t❡ ♥♦r♠ ❛♥❞ t❤❡ L2 ♥♦r♠ ✭s❡❡ ❇✐r❣é ❛♥❞ ▼❛ss❛rt ✶✾✾✽ ❢♦r t❤❡ ♣r♦♦❢✮✿
✭✸✮ ∀t ∈ L2([0; 1]×A2), ‖t‖∞ ≤
√
Dm1Dm2‖t‖ =
√
Dm‖t‖.
• ❋♦r ❡❛❝❤ ml,m′l ∈ I(l)n ✭l = 1, 2✮✱ ✇❡ ❤❛✈❡
✭✹✮ Dml ≤ Dm′l =⇒ Sml ⊂ Sm′l .
◆♦t✐❝❡ t❤❛t ♦t❤❡r ❝❧❛ss✐❝❛❧ ♠♦❞❡❧s✱ s✉❝❤ ❛s ♠♦❞❡❧s s♣❛♥♥❡❞ ❜② r❡❣✉❧❛r ✇❛✈❡❧❡t ❜❛s✐s✱ ❤✐st♦❣r❛♠
❜❛s✐s ♦r ❞②❛❞✐❝ ♣✐❡❝❡✇✐s❡ ♣♦❧②♥♦♠✐❛❧ ❜❛s✐s s❛t✐s❢② s✐♠✐❧❛r ♣r♦♣❡rt✐❡s✳ ❲❡ r❡❢❡r t♦ ❇❛rr♦♥ ❡t ❛❧✳
❬✶✾✾✾❪✱ ❛♥❞ ❇r✉♥❡❧ ❛♥❞ ❈♦♠t❡ ❬✷✵✵✺❪ ❢♦r ❛ ♣r❡❝✐s❡ ❞❡s❝r✐♣t✐♦♥✳ ❙❡❡ ❛❧s♦ ❘❡♠❛r❦ ✷ ❜❡❧♦✇ ❛❜♦✉t
t❤❡ ❡①t❡♥s✐♦♥ ♦❢ ♦✉r r❡s✉❧ts t♦ t❤❡s❡ ♠♦❞❡❧s✳
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✺
✷✳✷✳ ❊st✐♠❛t✐♦♥ ♦♥ ❛ ✜①❡❞ ♠♦❞❡❧✳ ❲❡ st❛rt ✇✐t❤ t❤❡ ❢♦❧❧♦✇✐♥❣ ❝r✐t❡r✐♦♥
∀t ∈ L2([0; 1]×A2) 7→ γn(t, Fˆn) := ‖t‖2 − 2
n
n∑
i=1
t
(
Fˆn(Xi), Yi
)
.
❚❤✐s ❝♦♥tr❛st ✐s ♥❡✇ ❛♥❞ q✉✐t❡ ❢❛r ❢r♦♠ t❤❡ r❡❣r❡ss✐♦♥ ❛♥❞ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② ❧❡❛st✲sq✉❛r❡s
❝r✐t❡r✐♦♥✳ ❚❤❡ ♥♦✈❡❧t② ❝♦♠❡s ❜♦t❤ ❢r♦♠ t❤❡ L2 ♥♦r♠ ✇❤✐❝❤ st❛♥❞s ✐♥ ♣❧❛❝❡ ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ♥♦r♠
✉s❡❞ ✐♥ t❤❡ ❝❧❛ss✐❝❛❧ ❝♦♥tr❛sts ✭s❡❡ ❢♦r ❡①❛♠♣❧❡ t❤❡ ❝♦♥tr❛st γ0n ✐♥ ❇r✉♥❡❧ ❡t ❛❧✳ ✷✵✵✼✮✱ ❛♥❞ ❢r♦♠
t❤❡ ♣r❡s❡♥❝❡ ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❝✳❞✳❢ Fˆn✳ ❚♦ ❥✉st✐❢② t❤✐s ❝❤♦✐❝❡✱ ♣❧✉❣ ❢♦r ❛ ♠♦♠❡♥t t❤❡ tr✉❡ ❝✳❞✳❢
FX ✐♥st❡❛❞ ♦❢ ✐ts ❡♠♣✐r✐❝❛❧ ❝♦✉♥t❡r♣❛rt✱ ❛♥❞ ❝♦♠♣✉t❡✱ ❢♦r t ∈ L2([0; 1]×A2)✱
E [γn(t, FX)]− E [γn(h, FX)] = ‖t‖2 − ‖h‖2 − 2E [(t− h) (FX(X1), Y1)] ,
= ‖t‖2 − ‖h‖2 − 2
∫
A1×A2
(t− h)(FX(x), y)pi(x, y)fX(x)dxdy,
= ‖t‖2 − ‖h‖2 − 2
∫
[0;1]×A2
(t− h)(u, y)h(u, y)dudy,
= ‖t‖2 − ‖h‖2 − 2〈h, t− h〉,
= ‖t− h‖2.
❚❤✐s q✉❛♥t✐t② ✐s ♠✐♥✐♠❛❧ ✇❤❡♥ t = h✳ ❚❤✐s s❤♦✇s t❤❛t γn(., FX) ✭❛♥❞ γn(., Fˆn) ✐♥ ♣r❛❝t✐❝❡✮ s✉✐ts
✇❡❧❧ ❢♦r t❤❡ ❡st✐♠❛t✐♦♥ ♦❢ h✳ ❲❡ t❤✉s s❡t✱ ❢♦r ❡❛❝❤ ♠♦❞❡❧ Sm✱
hˆFˆm = ❛r❣ min
t∈Sm
γn(t, Fˆn), hˆ
FX
m = ❛r❣ min
t∈Sm
γn(t, FX),
♦r ❡q✉✐✈❛❧❡♥t❧②✱
hˆFˆm =
Dm1∑
j1=1
Dm2∑
j2=1
aˆFˆj1,j2ϕj1 ⊗ ϕj2 , ✇✐t❤ aˆFˆj1,j2 =
1
n
n∑
i=1
ϕj1(Fˆn(Xi))ϕj2(Yi),
❛♥❞ ❛ s✐♠✐❧❛r ❡①♣r❡ss✐♦♥ ❢♦r ❡st✐♠❛t♦r hˆFXm ✇✐t❤ ❝♦❡✣❝✐❡♥ts aˆ
FX
j1,j2
✳ ❋✐♥❛❧❧②✱ ✇❡ s❡t
piFˆ ,Fˆm (x, y) = hˆ
Fˆ
m(Fˆn(x), y) ❛♥❞ pˆi
FX ,FX
m (x, y) = hˆ
FX
m (FX(x), y),
❞❡♥♦t❡❞ ✇✐t❤ t✇♦ s✉♣❡r✲✐♥❞❡①❡s Fˆ ✭♦r FX✮ t♦ ✉♥❞❡r❧✐♥❡ t❤❡ ❞♦✉❜❧❡ ❞❡♣❡♥❞❡♥❝❡ ♦❢ t❤❡ ❡st✐♠❛t♦r
♦♥ t❤✐s ❢✉♥❝t✐♦♥✱ t❤r♦✉❣❤ ❜♦t❤ t❤❡ ❝♦❡✣❝✐❡♥ts aˆFˆj,k ❛♥❞ t❤❡ ❝♦♠♣♦s✐t✐♦♥ ♦❢ t❤❡ ✜rst ✈❛r✐❛❜❧❡ ❜②
FX ✳ ◆♦t✐❝❡ t❤❡ ❛❞✈❛♥t❛❣❡ ♦❢ t❤❡ ❝♦♥tr❛st ✇❡ ❞❡✜♥❡✿ ✇❡ ❣❡t ❛♥ ❡①♣❧✐❝✐t ❢♦r♠✉❧❛ ❢♦r t❤❡ ❡st✐♠❛t♦r✳
❚❤❡ ❝♦❡✣❝✐❡♥ts ❛r❡ ❡❛s✐❧② ❝♦♠♣✉t❛❜❧❡ ❡♠♣✐r✐❝❛❧ ♠❡❛♥s✳ ❚❤❡② ❞♦ ♥♦t ✐♥✈♦❧✈❡ ❛ ♠❛tr✐❝✐❛❧ ✐♥✈❡rs✐♦♥
❝♦♠♣❛r❡❞ t♦ t❤❡ ❡st✐♠❛t♦r ♦❜t❛✐♥❡❞ ✈✐❛ t❤❡ ❧❡❛st✲sq✉❛r❡s ❝r✐t❡r✐♦♥ ✭s❡❡ ❢♦r ❡①❛♠♣❧❡ ❇r✉♥❡❧ ❡t ❛❧✳
✷✵✵✼✮✳ ▼♦r❡♦✈❡r✱ ✐♥ t❤❡ t♦② ❝❛s❡ ♦❢ ❦♥♦✇♥ ❝✳❞✳❢✳ FX ✱ hˆFXm ✐s ❛♥ ✉♥❜✐❛s❡❞ ❡st✐♠❛t♦r ♦❢ t❤❡
♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥ ♦❢ h ♦♥t♦ Sm✳
✷✳✸✳ ▼♦❞❡❧ s❡❧❡❝t✐♦♥✳
✷✳✸✳✶✳ ❘✐s❦ ♦♥ ❛ ✜①❡❞ ♠♦❞❡❧✳ ■♥ ♦r❞❡r t♦ ❡①♣❧❛✐♥ ✇❤✐❝❤ ♠♦❞❡❧ Sm ✇❡ s❤♦✉❧❞ ❝❤♦♦s❡✱ ✇❡ ✜rst st✉❞②
t❤❡ q✉❛❞r❛t✐❝ r✐s❦ ♦❢ ❡❛❝❤ ❡st✐♠❛t♦r ♦❢ t❤❡ ❝♦❧❧❡❝t✐♦♥ (piFˆ ,Fˆm )m∈Mn ✳ ❚❤❡ ❧♦ss ❢✉♥❝t✐♦♥ ♥❛t✉r❛❧❧②
❛ss♦❝✐❛t❡❞ t♦ ♦✉r ❝♦♥t❡①t ✐s t❤❡ ❢♦❧❧♦✇✐♥❣ L2−♥♦r♠✱
∀v ∈ L2(A1 ×A2, fX), ‖v‖2fX =
∫
A1×A2
v2(x, y)fX(x)dxdy,
✻ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✇✐t❤ L2(A1 × A2, fX)✱ t❤❡ s♣❛❝❡ ♦❢ sq✉❛r❡❞✲✐♥t❡❣r❛❜❧❡ ❢✉♥❝t✐♦♥s ♦♥ A1 × A2 ✇✐t❤ r❡s♣❡❝t t♦
t❤❡ ▲❡❜❡s❣✉❡ ♠❡❛s✉r❡ ✇❡✐❣❤t❡❞ ❜② t❤❡ ❞❡♥s✐t② fX ✳ ❲❡ ❞❡♥♦t❡ 〈., .〉fX t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ s❝❛❧❛r✲
♣r♦❞✉❝t✳ ◆♦t✐❝❡ ❜❡s✐❞❡s t❤❛t t❤❡ ❢♦❧❧♦✇✐♥❣ ❧✐♥❦s ❤♦❧❞ ❜❡t✇❡❡♥ t❤✐s ♥♦r♠ ❛♥❞ t❤❡ ❝❧❛ss✐❝❛❧ ♥♦r♠
♣r❡✈✐♦✉s❧② ❞❡✜♥❡❞✿ ❢♦r t, s ∈ L2([0; 1]×A2)✱ ✇❡ ❝♦♠♣✉t❡✱ ✉s✐♥❣ F ′X = fX ✱
‖t(FX(.), .)‖fX = ‖t‖, 〈t(FX(.), .), s(FX(.), .)〉fX = 〈t, s〉.
■❢ ✇❡ ✇❛♥t t♦ ❜♦✉♥❞ t❤❡ ❝❧❛ss✐❝❛❧ q✉❛❞r❛t✐❝ r✐s❦ ♦❢ t❤❡ ❡st✐♠❛t♦r✱ ✇❡ ❝❛♥ ❛ss✉♠❡ t❤❛t fX ✐s
❜♦✉♥❞❡❞ ❢r♦♠ ❜❡❧♦✇ ❜② ❛ str✐❝t❧② ♣♦s✐t✐✈❡ ❝♦♥st❛♥t f0✿ t❤✐s ❛ss✉♠♣t✐♦♥✱ ✇❤✐❝❤ ✐s st❛♥❞❛r❞ ✭s❡❡
❢♦r ❡①❛♠♣❧❡ ❆ss✉♠♣t✐♦♥ A2 ✐♥ ❇r✉♥❡❧ ❡t ❛❧✳ ✷✵✵✼✱ ♦r ❆ss✉♠♣t✐♦♥ (HBas) ✐♥ ❇❛r❛✉❞ ✷✵✵✷✮ ❧❡❛❞s
t♦ t❤❡ ✐♥❡q✉❛❧✐t② ‖v‖fX ≥ f0‖v‖✱ ❢♦r ❛❧❧ v ∈ L2(A1 ×A2, fX)✳ ❚❤✉s✱ ✐t ✐s s✉✣❝✐❡♥t t♦ ❜♦✉♥❞ t❤❡
✇❡✐❣❤t❡❞ r✐s❦✳
❲❡ ❝❛♥ ❣✐✈❡ ❛ s✐♠♣❧❡ ❡①♣❧❛♥❛t✐♦♥ ❢♦r t❤❡ ❝❤♦✐❝❡ ♦❢ ❛♥ ❡st✐♠❛t♦r ❛♠♦♥❣ t❤❡ ❝♦❧❧❡❝t✐♦♥✱ ❝♦♥s✐❞❡r✐♥❣
✜rst t❤❡ ❝♦❧❧❡❝t✐♦♥ ♦❢ t❤❡♦r❡t✐❝❛❧ ❡st✐♠❛t♦rs (pˆiFX ,FXm )m✳ ❋♦r t❤❡ ✇❡✐❣❤t❡❞ L2−r✐s❦ ✇❤✐❝❤ ✐s ✉s❡❞
✐♥ t❤❡ r❡st ♦❢ t❤❡ ♣❛♣❡r✱ ❛♥❞ ❢♦r ❡❛❝❤ m ∈Mn✱ ✇❡ ❣❡t
E
[∥∥pˆiFX ,FXm − pi∥∥2fX
]
=
∥∥pi − piFXm ∥∥2fX + E
[∥∥piFXm − pˆiFX ,FXm ∥∥2fX
]
,
= ‖h− hm‖2 + E
[∥∥∥hm − hˆFXm ∥∥∥2
]
,✭✺✮
✇❤❡r❡
piFXm (x, y) = hm(FX(x), y) ❛♥❞ hm ✐s t❤❡ ♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥ ♦❢ h ♦♥t♦ Sm.
❲❡ r❡❝♦✈❡r t❤❡ ✉s✉❛❧ sq✉❛r❡❞✲❜✐❛s✴✈❛r✐❛♥❝❡ ❞❡❝♦♠♣♦s✐t✐♦♥ ♦❢ t❤❡ r✐s❦✳ ❚❤❡ ❦❡② ♣♦✐♥t ✐s t❤❡
❞✐✛❡r❡♥❝❡ ♦❢ ❜❡❤❛✈✐♦✉r ♦❢ t❤❡ t✇♦ t❡r♠s✿ t❤❡② ❜♦t❤ ❞❡♣❡♥❞ ♦♥ Dm ❜✉t ✐♥ ♦♣♣♦s✐t❡ ✇❛②s✳ ❚❤❡
✜rst t❡r♠ ✐♥ t❤❡ r✐❣❤t✲❤❛♥❞ s✐❞❡ ♦❢ ✭✺✮ ❞❡❝r❡❛s❡s ✇❤❡♥ Dm ❣r♦✇s✱ s✐♥❝❡ pi ✐s ❜❡tt❡r ❛♣♣r♦①✐♠❛t❡❞
❜② ✐ts ♣r♦❥❡❝t✐♦♥ ✇❤❡♥ t❤❡ ❛♣♣r♦①✐♠❛t✐♦♥ s♣❛❝❡ ❣r♦✇s✱ ✇❤✐❧❡ t❤❡ s❡❝♦♥❞ t❡r♠ ❣r♦✇s ✇✐t❤ Dm✿
E
[∥∥pˆiFX ,FXm − piFXm ∥∥2fX
]
=
Dm1∑
j1=1
Dm2∑
j2=1
❱❛r
(
aˆFXj1,j2
)
,
≤ 1
n
Dm1∑
j1=1
Dm2∑
j2=1
E
[
(ϕj1 (FX(Xi))ϕj2(Yi))
2
]
≤ Dm1Dm2
n
,✭✻✮
✉s✐♥❣ Pr♦♣❡rt② ✭✸✮✳ ❚❤❡ ❜❡st ♠♦❞❡❧ ❛♠♦♥❣ t❤❡ ❝♦❧❧❡❝t✐♦♥ ✐s t❤❡ ♦♥❡ ✇❤✐❝❤ ♠✐♥✐♠✐s❡s t❤❡ r✐❣❤t✲
❤❛♥❞ s✐❞❡ ✐♥ ✭✺✮✱ ♠❛❦✐♥❣ ❛ tr❛❞❡✲♦✛ ❜❡t✇❡❡♥ t❤❡ sq✉❛r❡❞✲❜✐❛s t❡r♠ ❛♥❞ t❤❡ ✈❛r✐❛♥❝❡ t❡r♠✳
❍♦✇❡✈❡r✱ ✐t ✐s ✉♥❦♥♦✇♥ s✐♥❝❡ h ❛♥❞ hm ❛r❡ ♥♦t ♦❜s❡r✈❡❞✳ ❚❤❡r❡❢♦r❡✱ ❛♥ ❛❞❛♣t✐✈❡ ❡st✐♠❛t♦r ♦❢ pi
♠✉st ♠❛❦❡ t❤✐s ❝♦♠♣r♦♠✐s❡ ❛✉t♦♠❛t✐❝❛❧❧②✳
✷✳✸✳✷✳ ❙❡❧❡❝t✐♦♥ r✉❧❡✳ ❲❡ ♣r♦♣♦s❡ t♦ ✉s❡ ❛ s❝❤❡♠❡ ♣r♦♣♦s❡❞ ❜② ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐ ❬✷✵✶✶❪
❢♦r ❞❡♥s✐t② ❡st✐♠❛t✐♦♥✳ ❚❤❡ ❛❞❛♣t✐✈❡ ✐♥❞❡① ✐s ❝❤♦s❡♥ ❛s ❢♦❧❧♦✇s✿
mˆFˆ =
(
mˆFˆ1 , mˆ
Fˆ
2
)
= ❛r❣ min
m∈Mn
[
A(m, Fˆn) + 2V
Fˆ (m)
]
,
✇❤❡r❡ V Fˆ ❤❛s t❤❡ ♦r❞❡r ♦❢ t❤❡ ✈❛r✐❛♥❝❡ t❡r♠✿
✭✼✮ V Fˆ : m = (m1,m2) 7→ c1Dm1Dm2
n
,
✇✐t❤ c1 ❛ ♣✉r❡❧② ♥✉♠❡r✐❝❛❧ ❝♦♥st❛♥t✳ ■ts t❤❡♦r❡t✐❝❛❧ ❝❛❧✐❜r❛t✐♦♥ ✐s ♣r❡❝✐s❡❞ ✐♥ t❤❡ ♣r♦♦❢s ✭❙❡❝t✐♦♥
✺✳✸✳✶✮✱ ❛♥❞✱ ✐♥ ♣r❛❝t✐❝❡✱ ✇❡ ❛❞❥✉st ✐t ❜② s✐♠✉❧❛t✐♦♥s ✭s❡❡ ❞❡t❛✐❧s ✐♥ ❙❡❝t✐♦♥ ✹✮✳ ❚❤❡ ❢✉♥❝t✐♦♥
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✼
A(., Fˆn) ✐s ❜❛s❡❞ ♦♥ t❤❡ ❝♦♠♣❛r✐s♦♥ ♦❢ t❤❡ ❡st✐♠❛t♦rs ❜✉✐❧t ✐♥ t❤❡ ✜rst st❛❣❡✿
✭✽✮ A(m, Fˆn) = max
m′∈Mn
(∥∥∥hˆFˆm′ − hˆFˆm∧m′∥∥∥2 − V Fˆ (m′)
)
+
,
✇❤❡r❡ x+ = max(x, 0)✱ x ∈ R ❛♥❞ m ∧m′ = (m1 ∧m′1,m2 ∧m′2)✳ ❲❡ ♣r♦✈❡ t❤❛t A(m, Fˆn) ❤❛s
t❤❡ ♦r❞❡r ♦❢ t❤❡ ❜✐❛s t❡r♠ ✭s❡❡ ■♥❡q✉❛❧✐t② ✭✶✼✮✮✳ ❚❤✉s ✇❡ ❣❡t ❛♥ ❡st✐♠❛t♦r✱ ❡①♣❧✐❝✐t❧② ❡①♣r❡ss❡❞
✐♥ ❛ ✇❛r♣❡❞ ❜❛s✐s✱
✭✾✮ p˜i(x, y) = hˆFˆ
mFˆ
(Fˆn(x), y).
❚❤❡ L2−♥♦r♠ ✐♥✈♦❧✈❡❞ ✐♥ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ A(., mˆ) ✐s ❡❛s② t♦ ❝♦♠♣✉t❡✱ s✐♥❝❡ t❤❡ ❢✉♥❝t✐♦♥s hˆFˆm′ ✱
m′ ∈ Mn ❛r❡ ❡①♣r❡ss❡❞ ✇✐t❤ ❛ ❞❡✈❡❧♦♣♠❡♥t ✐♥ ❛♥ ♦rt❤♦♥♦r♠❛❧ ❜❛s✐s ✭s❡❡ ❙❡❝t✐♦♥ ✹ ❢♦r ❞❡t❛✐❧s✮✳
❚❤✐s ❛❞✈❛♥t❛❣❡ ♠✉st ❜❡ ❤✐❣❤❧✐❣❤t❡❞ ❝♦♠♣❛r❡❞ t♦ ♦t❤❡r str❛t❡❣✐❡s ♦❢ ♠♦❞❡❧ s❡❧❡❝t✐♦♥ ✉s✐♥❣ t❤❡
❝♦♥tr❛st ❢✉♥❝t✐♦♥ ♦r t♦ str❛t❡❣✐❡s ✐♥✈♦❧✈✐♥❣ ❜❛♥❞✇✐t❤ ❝❤♦✐❝❡ ❢♦r ❛ ❦❡r♥❡❧✳
❚❤❡r❡ ❛r❡ s❡✈❡r❛❧ ♥♦✈❡❧t✐❡s t♦ ✉♥❞❡r❧✐♥❡✳ ❋✐rst✱ t❤❡ ✇❛r♣✐♥❣ ♦❢ t❤❡ ❜❛s✐s ❢♦r t❤❡ ✈❛r✐❛❜❧❡ x ❧❡❛❞s t♦
❡①♣❧✐❝✐t ❛♥❞ s✐♠♣❧❡ ❝♦❡✣❝✐❡♥ts aˆFˆj1,j2 ❢♦r t❤❡ ❡st✐♠❛t♦r✳ ❚❤❡ ✉s❡ ♦❢ ❛ s❡❧❡❝t✐♦♥ ❞❡✈✐❝❡ ✐♥s♣✐r❡❞ ❢r♦♠
●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐ ❬✷✵✶✶❪ ✐s ♦r✐❣✐♥❛❧ ✐♥ t❤❡ s❡tt✐♥❣ ♦❢ ♠✉❧t✐❞✐♠❡♥s✐♦♥❛❧ ♠♦❞❡❧ s❡❧❡❝t✐♦♥✳
◆♦t❡ ❛❧s♦ t❤❛t t❤❡ s♣❡❝✐✜❝ ❢❛❝t♦r 2 ✐♥ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ mˆFˆ ♣❧❛②s ❛♥ ✐♠♣♦rt❛♥t ✭❜✉t t❡❝❤♥✐❝❛❧✮ r♦❧❡
✐♥ t❤❡ ♣r♦♦❢s✳ ❖♥❝❡ t❤❡ ❝♦♥st❛♥t c1 ✐s ❝❤♦s❡♥ ✭t❤r♦✉❣❤ s✐♠✉❧❛t✐♦♥ ❡①♣❡r✐♠❡♥ts✮✱ t❤❡ ✧♣❡♥❛❧t②✧
t❡r♠ V Fˆ ✐s ❡♥t✐r❡❧② ❞❛t❛ ❞r✐✈❡♥✱ ✇❤✐❧❡ t❤❡ ♣❡♥❛❧t② ✐♥ t❤❡ r❡❣r❡ss✐♦♥✲t②♣❡ ❝♦♥tr❛st ❞❡♣❡♥❞s✱ ✐♥
❛❞❞✐t✐♦♥✱ ♦♥ t❤❡ ✉♥❦♥♦✇♥ ✐♥✜♥✐t❡ ♥♦r♠ ♦❢ pi ✭s❡❡ ❇r✉♥❡❧ ❡t ❛❧✳ ✷✵✵✼✱ ♦r ▲❛❝♦✉r ✷✵✵✼✮✳
❋✐♥❛❧❧②✱ ❧❡t ✉s ❞❡✜♥❡ ❛♥ ❡st✐♠❛t♦r ✐♥ t❤❡ t❤❡♦r❡t✐❝❛❧ ❝❛s❡ ♦❢ ❦♥♦✇♥ ❝✳❞✳❢✳ FX ✿
✭✶✵✮ p˜i0(x, y) = hˆ
FX
mˆFX
(FX(x), y),
✇✐t❤ mˆFX s❡❧❡❝t❡❞ ❛s t❤❡ ❛r❣✉♠❡♥t✲♠✐♥✐♠✉♠ ♦❢ A(m,FX) + V FX (m)✱ ✇❤❡r❡ ✇❡ ❞❡♥♦t❡ ❜②
V FX (m) = c0Dm1Dm2/n✱ c0 ❛ ♥✉♠❡r✐❝❛❧ ❝♦♥st❛♥t✱ ✇❤✐❝❤ ❝❛♥ ❜❡ ❞✐✛❡r❡♥t ♦❢ c1✳
✸✳ ▼❛✐♥ r❡s✉❧ts
✸✳✶✳ ❆♥✐s♦tr♦♣✐❝ ❙♦❜♦❧❡✈ s♣❛❝❡s✳ ▲❡t ✉s ❞❡✜♥❡ t❤❡ ❢✉♥❝t✐♦♥❛❧ s♣❛❝❡s ✇❡ ❝♦♥s✐❞❡r ❢✉rt❤❡r ❢♦r
t❤❡ ❢✉♥❝t✐♦♥ h ✭❡✈❡♥ ✐❢ ✐ts ✐♥❞❡① ♦❢ r❡❣✉❧❛r✐t② ♥❡❡❞s ♥♦t ❜❡ ❦♥♦✇♥✮✳ ❚❤❡ ❝❤♦✐❝❡ ♦❢ t❤❡ tr✐❣♦♥♦♠❡tr✐❝
♠♦❞❡❧s ❧❡❛❞s ✉s t♦ ❝♦♥s✐❞❡r s♣❛❝❡s ♦❢ ♣❡r✐♦❞✐❝ ❢✉♥❝t✐♦♥s✱ t❤❛t ✐s ❙♦❜♦❧❡✈ s♣❛❝❡s✳ ❲❡ ❞❡✜♥❡ t❤❡♠
❞✐r❡❝t❧② ✈✐❛ ❋♦✉r✐❡r ❝♦❡✣❝✐❡♥ts✱ ❦❡❡♣✐♥❣ ✐♥ ♠✐♥❞ t❤❛t t❤❡② ❝❛♥ ❛❧s♦ ❜❡ ❝❤❛r❛❝t❡r✐s❡❞ ✈✐❛ ✇❡❛❦
❞✐✛❡r❡♥t✐❛❜✐❧✐t② ✭s❡❡ ❢♦r ❡①❛♠♣❧❡ ❉❡❱♦r❡ ❛♥❞ ▲♦r❡♥t③ ✶✾✾✸ ❛♥❞ ❍är❞❧❡ ❡t ❛❧✳ ✶✾✾✽ ❢♦r ❢✉♥❝t✐♦♥s
♦❢ ♦♥❡ ✈❛r✐❛❜❧❡✱ ❛♥❞ ❆❞❛♠s ✶✾✼✺ ❢♦r ❢✉♥❝t✐♦♥s ♦❢ s❡✈❡r❛❧ ✈❛r✐❛❜❧❡s✮✳ Pr❡❝✐s❡❧②✱ ♦✉r ❛✐♠ ✐s t♦
❡①t❡♥❞ t❤❡ ❝❤❛r❛❝t❡r✐③❛t✐♦♥ ♦❢ ❚s②❜❛❦♦✈ ✭▲❡♠♠❛ ❆✳✸✱ ♣✳✶✻✷✱ ❚s②❜❛❦♦✈ ✷✵✵✹✮ t♦ ❢✉♥❝t✐♦♥s ♦❢ t✇♦
✈❛r✐❛❜❧❡s✳
▲❡t t ∈ L2([0; 1]2)✳ ❚❤❡♥ t❤❡r❡ ❡①✐sts ❛ r❡❛❧✲✈❛❧✉❡❞ ❢❛♠✐❧② (θj1,j2)j1,j2∈N\{0} s✉❝❤ t❤❛t
t =
∑
j1,j2∈N\{0}
θj1,j2ϕj1 ⊗ ϕj2 .
❘❡❝❛❧❧ t❤❛t t❤❡ ❢✉♥❝t✐♦♥s ϕj ❛r❡ ❞❡✜♥❡❞ ❜② ✭✷✮✳ ❲❡ s❛② t❤❛t t ❜❡❧♦♥❣s t♦ t❤❡ ♣❛rt✐❛❧ ❜❛❧❧ ✇✐t❤
r❛❞✐✉s L > 0 ❛♥❞ r❡❣✉❧❛r✐t② α = (α1, α2) ✭αl ∈ N✱ l = 1, 2✱ α 6= (0, 0)✮✱ ✐❢
✭✶✶✮
∑
j1,j2∈N\{0}
µ2j1,α1µ
2
j2,α2θ
2
j1,j2 ≤
L2
pi2(α1+α2)
,
✇✐t❤ µjl,αl = j
αl
l ❢♦r ❡✈❡♥ jl✱ µjl,αl = (jl − 1)αl ♦t❤❡r✇✐s❡✳ ❲❡ ✇r✐t❡ t ∈ W 2per([0; 1]2, L, α)✱ ✐♥
t❤❡ s♣✐r✐t ♦❢ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ ❚s②❜❛❦♦✈ ❬✷✵✵✹❪✳ ❚❤❡s❡ s♣❛❝❡s ❛r❡ ❛♥✐s♦tr♦♣✐❝✳ ❚❤❡ ❢✉♥❝t✐♦♥ h ❝❛♥
t❤✉s ❤❛✈❡ ❞✐✛❡r❡♥t s♠♦♦t❤♥❡ss ♣r♦♣❡rt✐❡s ✇✐t❤ r❡s♣❡❝t t♦ ❞✐✛❡r❡♥t ❞✐r❡❝t✐♦♥s✳
✽ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
▲❡t ✉s ✜♥❛❧❧② ❣✐✈❡ ❛ ✉s❡❢✉❧ ❛♣♣r♦①✐♠❛t✐♦♥ ♣r♦♣❡rt② ♦❢ t❤✐s s♣❛❝❡✳ ❲❡ ❞❡♥♦t❡ ❜② tm = t(m1,m2) t❤❡
♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥ ♦❢ t❤❡ ❢✉♥❝t✐♦♥ t ♦♥t♦ t❤❡ s✉❜s♣❛❝❡ Sm = S(m1,m2)✳ ❲❡ ❤❛✈❡ t❤❡ ❢♦❧❧♦✇✐♥❣
r❛t❡✿
‖t− tm‖2 ≤ C(α,L)
(
D−2α1m1 +D
−2α2
m2
)
,
✇❤❡r❡ C(α,L) ✐s ❛ ❝♦♥st❛♥t ❞❡♣❡♥❞✐♥❣ ♦♥ α ❛♥❞ L✳ ❚❤✐s ✐♥❡q✉❛❧✐t② ✐s ❛ ♣❛rt✐❝✉❧❛r ❝❛s❡ ♦❢ ▲❡♠♠❛
✾ ✐♥ ▲❛❝♦✉r ❬✷✵✵✼❪✱ ❜❛s❡❞ ♦♥ ♣❛♣❡rs ❜② ❍♦❝❤♠✉t❤ ❬✷✵✵✷❪ ❛♥❞ ◆✐❦♦❧′s❦✐✟✙ ❬✶✾✼✺❪✳
✸✳✷✳ ◆♦♥❛s②♠♣t♦t✐❝ r✐s❦ ❜♦✉♥❞ ❛♥❞ ❝♦♥s❡q✉❡♥❝❡✳ ❚❤❡ ✜rst t❤❡♦r❡♠ ♣r♦✈✐❞❡s ❛ ♥♦♥❛s②♠♣✲
t♦t✐❝ ❜♦✉♥❞ ❢♦r t❤❡ r✐s❦ ♦❢ t❤❡ ❡st✐♠❛t♦r p˜i ✭s❡❡ ✐ts ❞❡✜♥✐t✐♦♥ ✭✾✮✮✳ ❲❡ r❡❝❛❧❧ t❤❛t t❤❡ tr✐❣♦♥♦♠❡tr✐❝
♠♦❞❡❧s s❛t✐s❢② ♣r♦♣❡rt✐❡s ✭✸✮ ❛♥❞ ✭✹✮✱ ❛♥❞ t❤❛t t❤❡ ❞✐♠❡♥s✐♦♥sDml ❛r❡ ❜♦✉♥❞❡❞ ❜②
√
n✳ ❍❡r❡❛❢t❡r
✇❡ ❞❡♥♦t❡ ❜② ‖.‖∞,[0;1] t❤❡ ✐♥✜♥✐t❡ ♥♦r♠ ♦❢ ❛ ❢✉♥❝t✐♦♥ ♦✈❡r t❤❡ ✐♥t❡r✈❛❧ [0; 1]✳
❚❤❡♦r❡♠ ✶✳ ❲❡ ❛ss✉♠❡ t❤❛t t❤❡ ❢✉♥❝t✐♦♥ h ❜❡❧♦♥❣s t♦ t❤❡ ❛♥✐s♦tr♦♣✐❝ ❙♦❜♦❧❡✈ ❜❛❧❧ ❞❡♥♦t❡❞ ❜②
W 2per([0; 1]
2, L, (1, 0))✱ ❢♦r s♦♠❡ ✜①❡❞ L > 0✱ ✐s ❜♦✉♥❞❡❞ ♦♥ [0; 1]2✱ ❛♥❞ ✐s C1 ✇✐t❤ r❡s♣❡❝t t♦ ✐ts
✜rst ✈❛r✐❛❜❧❡ ♦♥ [0; 1]✳ ❲❡ ❛❧s♦ ❛ss✉♠❡ t❤❛t✱ ❢♦r s♦♠❡ ❝♦♥st❛♥ts Ca, Cb, Cc✱ t❤❡ tr✐❣♦♥♦♠❡tr✐❝
♠♦❞❡❧s s❛t✐s❢②
✭✶✷✮ ∀m = (m1,m2) ∈Mn, Dm1 ≤ Ca
(
n
ln2(n)
)1/3
❛♥❞ Cb ln
5(n) ≤ Dm2 ≤ Cc
√
n.
❚❤❡♥✱ t❤❡r❡ ❡①✐sts ♥✉♠❡r✐❝❛❧ ❝♦♥st❛♥ts c ❛♥❞ C ❞❡♣❡♥❞✐♥❣ ♦♥ ‖ϕ′2‖∞,[0;1]✱ ‖ϕ′′2‖∞,[0;1]✱ ‖ϕ(3)2 ‖∞,[0;1]✱
‖h‖✱ ‖∂1h‖✱ ❛♥❞ L✱ s✉❝❤ t❤❛t
E
[
‖p˜i − pi‖2fX
]
≤ c min
m∈Mn
{
Dm1Dm2
n
+
∥∥piFXm − pi∥∥2fX
}
+
C
n
.✭✶✸✮
❘❡♠❛r❦ ✷✳ • ❚❤❡r❡ ❛❝t✉❛❧❧② ❡①✐sts ❛♥ ✐♥t❡❣❡r n0✱ ❞❡♣❡♥❞✐♥❣ ♦♥ t❤❡ ❢✉♥❝t✐♦♥ h✱ s✉❝❤ t❤❛t
■♥❡q✉❛❧✐t② ✭✶✸✮ ❤♦❧❞s ❢♦r ❛❧❧ n ≥ n0 ✇✐t❤ ❛ ♣✉r❡❧② ♥✉♠❡r✐❝❛❧ ❝♦♥st❛♥t c✳ ❇✉t t❤❡ r❡s✉❧t
✐s ♥♦♥❛s②♠♣t♦t✐❝✱ s✐♥❝❡ t❤❡ ✐♥❡q✉❛❧✐t② ❛❧s♦ ❤♦❧❞s ❢♦r n < n0✱ t❛❦✐♥❣ ❛ ❝♦♥st❛♥t c ✇❤✐❝❤
❞❡♣❡♥❞s ♦♥ q✉❛♥t✐t✐❡s ♦❢ t❤❡ ♣r♦❜❧❡♠✳
• ❯♣ t♦ t❤✐s r❡s✉❧t✱ t❤❡ ♠♦❞❡❧s Sm1 ❛♥❞ Sm2 ❛♥❞ t❤❡✐r r❡s♣❡❝t✐✈❡ ❞✐♠❡♥s✐♦♥s ❤❛✈❡ ♣❧❛②❡❞
t❤❡ s❛♠❡ r♦❧❡✳ ❇✉t ✐♥ t❤❡ t❤❡♦r❡♠✱ t❤❡ ❞✐♠❡♥s✐♦♥ ❝♦♥str❛✐♥ts ✭✶✷✮ ❛r❡ ♥♦t t❤❡ s❛♠❡ ✐♥
❡❛❝❤ ❞✐r❡❝t✐♦♥✳ ❚♦ ❜❡ t♦t❛❧❧② r✐❣♦r♦✉s✱ ✇❡ s❤♦✉❧❞ ❞❡♥♦t❡ ❜② S(l)ml t❤❡ ♠♦❞❡❧s ❛♥❞ ❜② D
(l)
ml
t❤❡✐r ❞✐♠❡♥s✐♦♥✱ ❢♦r ❡❛❝❤ l = 1, 2✳ ❋♦r t❤❡ s❛❦❡ ♦❢ s✐♠♣❧✐❝✐t②✱ ✇❡ ❦❡❡♣ t❤❡ ✜rst ♥♦t❛t✐♦♥s
❛s t❤❡r❡ ✐s ♥♦ ♣♦ss✐❜❧❡ ❝♦♥❢✉s✐♦♥✳
• ■❢ ✇❡ ❢♦❝✉s ♦♥ t❤❡ s✐♠♣❧❡r s✐t✉❛t✐♦♥ ♦❢ ❦♥♦✇♥ ❝✳❞✳❢✳✱ ✇❡ ❝❛♥ ❞❡r✐✈❡ t❤❡ s❛♠❡ r❡s✉❧t ❛s
■♥❡q✉❛❧✐t② ✭✶✸✮ ❢♦r t❤❡ ❡st✐♠❛t♦r p˜i0 ✭❞❡✜♥❡❞ ❜② ✭✶✵✮✮✱ ✇✐t❤ ❢❡✇ ❛ss✉♠♣t✐♦♥s✿ ✇❡ ♦♥❧②
❛ss✉♠❡ t❤❛t t❤❡ ❢✉♥❝t✐♦♥ h ✐s ❜♦✉♥❞❡❞ ♦♥ t❤❡ s♣❛❝❡ [0; 1]×A2✱ ❛♥❞ ✇❡ ❤❛✈❡ ♥♦ ❛❞❞✐t✐♦♥❛❧
❝♦♥❞✐t✐♦♥ ♦♥ t❤❡ tr✐❣♦♥♦♠❡tr✐❝ ♠♦❞❡❧✳ ■♥ t❤✐s ❝❛s❡✱ t❤❡ ❝♦♥st❛♥t c ✐♥ ✭✶✸✮ ✐s ♣✉r❡❧②
♥✉♠❡r✐❝❛❧✱ ❛♥❞ t❤❡ ♦t❤❡r ❝♦♥st❛♥t C ❞❡♣❡♥❞s ♦♥❧② ♦♥ ‖h‖∞✳ ❚❤✐s r❡s✉❧t ❤♦❧❞s ✐♥ ❛ ♠♦r❡
❣❡♥❡r❛❧ s❡tt✐♥❣ t❤❛♥ tr✐❣♦♥♦♠❡tr✐❝ ♠♦❞❡❧s✳ ■t ✐s s✉✣❝✐❡♥t t♦ ❛ss✉♠❡ t❤❛t t❤❡ ♠♦❞❡❧s
s❛t✐s❢② ♣r♦♣❡rt✐❡s ✭✸✮ ❛♥❞ ✭✹✮✱ ❛♥❞ ❤❛✈❡ ❞✐♠❡♥s✐♦♥s ❜♦✉♥❞❡❞ ❜②
√
n✳ ❚❤❡s❡ ❛ss✉♠♣t✐♦♥s
❛r❡ ✈❡r② ✇❡❛❦✳ ❙✐♥❝❡ t❤❡ ♣r♦♦❢ ♦❢ t❤✐s r❡s✉❧t ✐s ❜♦t❤ s❤♦rt ❛♥❞ r❡♣r❡s❡♥t❛t✐✈❡ ♦❢ t❤❡
♠❡t❤♦❞ ✉s❡❞ t♦ ♣r♦✈❡ ❚❤❡♦r❡♠ ✶✱ ✇❡ ❜❡❣✐♥ ✇✐t❤ ✐t ✐♥ t❤❡ ♣r♦♦❢ s❡❝t✐♦♥ ✭s❡❡ ❙❡❝t✐♦♥ ✺✳✷✮✳
❚❤❡ ❜❛s✐❝ ♦✉t❧✐♥❡ ♦❢ ♠♦❞❡❧ s❡❧❡❝t✐♦♥ ✭✇✐t❤ ❛ ♠❡t❤♦❞ ✐♥s♣✐r❡❞ ❜② ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐
✷✵✶✶✮ ✐s t♦ ❡st✐♠❛t❡ t❤❡ ❜✐❛s✲✈❛r✐❛♥❝❡ s✉♠ ❛♥❞ t♦ s❡❧❡❝t t❤❡ ♠♦❞❡❧ ✇❤✐❝❤ ♠✐♥✐♠✐s❡s ✐t✳ ❚❤❡♦r❡♠
✶ s❤♦✇s t❤❛t ✐t ✐s ❛ ❣♦♦❞ str❛t❡❣②✿ t❤❡ r✐❣❤t ♠♦❞❡❧ ✭✐♥ t❤❡ s❡♥s❡ t❤❛t ✐t r❡❛❧✐s❡s t❤❡ tr❛❞❡✲♦✛✮
❤❛s ❜❡❡♥ ❝❤♦s❡♥ ✐♥ ❛ ❞❛t❛✲❞r✐✈❡♥ ✇❛② ❛♥❞ t❤❡ s❡❧❡❝t❡❞ ❡st✐♠❛t♦r ♣❡r❢♦r♠s ❛s ✇❡❧❧ ❛s t❤❡ ❜❡st
❡st✐♠❛t♦r ✐♥ t❤❡ ❢❛♠✐❧② {piFˆ ,Fˆm , m ∈Mn}✱ ✉♣ t♦ s♦♠❡ ♠✉❧t✐♣❧✐❝❛t✐✈❡ ❝♦♥st❛♥ts ❛♥❞ t♦ ❛ ♥❡❣❧✐❣✐❜❧❡
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✾
r❡s✐❞✉❛❧ t❡r♠ ♦❢ ♦r❞❡r 1/n✳ ❚❤❡ ❝♦♥st❛♥ts ❛r❡ ❣✐✈❡♥ ✐♥ t❤❡ ♣r♦♦❢✱ ✇❤✐❝❤ ✐s ❞❡❢❡rr❡❞ t♦ ❙❡❝t✐♦♥
✺✳✷✳
❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪ ♣r♦✈✐❞❡ t❤❡ s❛♠❡ ❦✐♥❞ ♦❢ ♦r❛❝❧❡ ✐♥❡q✉❛❧✐t② ❢♦r t❤❡✐r ❡st✐♠❛t♦r ❜✉✐❧t ❜②
♣❡♥❛❧✐③❛t✐♦♥ ♦❢ ❛ r❡❣r❡ss✐♦♥✲t②♣❡ ❝♦♥tr❛st✳ ❚❤❡ ❛ss✉♠♣t✐♦♥s s❡❡♠ ✜rst t♦ ❜❡ s❧✐❣❤t❧② ❧❡ss r❡str✐❝✲
t✐✈❡✿ ✐t ✐s ♦♥❧② ❛ss✉♠❡❞ t❤❛t Dm1 ≤ n1/2/ ln(n)✳ ❍♦✇❡✈❡r✱ t❤❡ t❡r♠ V Fˆ ❞♦❡s ♥♦t ❝♦♥t❛✐♥ ❛♥②
✉♥❦♥♦✇♥ t❡r♠ ❛♥❞ ✐s t❤❡♥ ❡♥t✐r❡❧② ❝♦♠♣✉t❛❜❧❡✱ ❝♦♥tr❛r② t♦ t❤❡ ♣❡♥❛❧t② ✉s❡❞ ✐♥ ❇r✉♥❡❧ ❡t ❛❧✳
❬✷✵✵✼❪✱ ✇❤✐❝❤ ❞❡♣❡♥❞s ♦♥ ‖pi‖∞✳ ▼♦r❡♦✈❡r✱ r❡♣❧❛❝✐♥❣ t❤✐s q✉❛♥t✐t② ❜② ❛♥ ❡st✐♠❛t♦r r❡q✉✐r❡s
♠✉❝❤ ♠♦r❡ r❡❣✉❧❛r✐t② ❝♦♥str❛✐♥ts t❤❛♥ t❤❡ ♦♥❡ ✇❡ ❤❛✈❡✱ ❛♥❞ ❧❡❛❞s t♦ ❛ s❡♠✐✲❛s②♠♣t♦t✐❝ r❡s✉❧t
✭s❡❡ t❤❡ ❛♣♣❡♥❞✐① ♦❢ ▲❛❝♦✉r ✷✵✵✼ ❢♦r ❛♥ ❡①❛♠♣❧❡ ♦❢ t❤❡s❡ ❝♦♥❞✐t✐♦♥s✮✳ ❈♦♥s❡q✉❡♥t❧②✱ ❛ ♠♦❞❡❧
s❡❧❡❝t✐♦♥ str❛t❡❣② ✐♥ t❤❡ s♣✐r✐t ♦❢ ●♦❧❞❡♥s❤❧✉❣❡r✲▲❡♣s❦✐ ❛♣♣❧✐❡❞ ✇✐t❤ ✇❛r♣❡❞ ❜❛s❡s ❤❛s t❤❡ ❛❞✲
✈❛♥t❛❣❡ ♦❢ ♣r♦✈✐❞✐♥❣ ❛♥ ❡st✐♠❛t♦r ❡❛s✐❡r t♦ ❝♦♠♣✉t❡ t❤❛♥ ❛ r❡❣r❡ss✐♦♥✲t②♣❡ ❡st✐♠❛t♦r ❛♥❞ ✇✐t❤
❣♦♦❞ t❤❡♦r❡t✐❝❛❧ ♣r♦♣❡rt✐❡s ✉♥❞❡r q✉✐t❡ ✇❡❛❦ ❛ss✉♠♣t✐♦♥s✳
❚❤❡♦r❡♠ ✶ ❛❧s♦ ❡♥❛❜❧❡s ✉s t♦ ❣✐✈❡ ❛ r❛t❡ ♦❢ ❝♦♥✈❡r❣❡♥❝❡ ❢♦r t❤❡ ❡st✐♠❛t✐♦♥ ♦❢ pi✱ ✉♥❞❡r r❡❣✉❧❛r✐t②
❛ss✉♠♣t✐♦♥s ❢♦r ❢✉♥❝t✐♦♥ h✳ ❘❡❝❛❧❧ t❤❛t t❤❡ ❜♦✉♥❞ ♦❢ ■♥❡q✉❛❧✐t② ✭✶✸✮ ✐s ❝❧♦s❡ t♦ t❤❡ ♦r❞❡r ♦❢ t❤❡
s✉♠ ♦❢ t❤❡ ✈❛r✐❛♥❝❡ t❡r♠ ❛♥❞ t❤❡ ❜✐❛s t❡r♠✳ ❚❤❡ ♠✐♥✐♠✐③❛t✐♦♥ ♦❢ t❤❡ ❧❡❢t✲❤❛♥❞✲s✐❞❡ ♦❢ t❤❡
✐♥❡q✉❛❧✐t② ✐♥ t❤❡ ❝❛s❡ ♦❢ r❡❣✉❧❛r ❢✉♥❝t✐♦♥s ❧❡❛❞s t♦ t❤❡ ❢♦❧❧♦✇✐♥❣ ❝♦r♦❧❧❛r②✱ ✇❤✐❝❤ ✐♠♣❧✐❡s t❤❛t t❤❡
♦❜t❛✐♥❡❞ r❛t❡ ♦❢ ❝♦♥✈❡r❣❡♥❝❡ ✐s ❧✐❦❡❧② t♦ ❜❡ ♠✐♥✐♠❛① ✐♥ ♠♦st ❝❛s❡s✳
❈♦r♦❧❧❛r② ✶✳ ❲❡ ❛ss✉♠❡ t❤❛t t❤❡ ❢✉♥❝t✐♦♥ h ❜❡❧♦♥❣s t♦ t❤❡ ❛♥✐s♦tr♦♣✐❝ ❙♦❜♦❧❡✈ ❜❛❧❧ ❞❡♥♦t❡❞ ❜②
W 2per([0; 1]
2, L, α)✱ ❢♦r s♦♠❡ ✜①❡❞ L > 0✱ ❛♥❞ α = (α1, α2) ✭αl ∈ N✱ l = 1, 2✱ α 6= (0, 0)✮ ✇✐t❤
α1 − 2α2 + 2α1α2 > 0✱ ❛♥❞ α2 − α1 + 2α1α2 > 0✳ ❚❤❡♥✱ ✉♥❞❡r t❤❡ ❛ss✉♠♣t✐♦♥s ♦❢ ❚❤❡♦r❡♠ ✶✱
E
[
‖p˜i − pi‖2fX
]
≤ C(α,L)n− 2α¯2α¯+2 ,
✇✐t❤ C(α,L) ❛ ♥✉♠❡r✐❝❛❧ ❝♦♥st❛♥t ✇❤✐❝❤ ❞❡♣❡♥❞s ♦♥ α ❛♥❞ L✱ ‖ϕ′2‖∞,[0;1]✱ ‖ϕ′′2‖∞,[0;1]✱ ‖ϕ(3)2 ‖∞,[0;1]✱
‖h‖✱ ‖∂1h‖✳ ❚❤❡ q✉❛♥t✐t② α¯ ✐s t❤❡ ❤❛r♠♦♥✐❝ ♠❡❛♥ ♦❢ α1 ❛♥❞ α2✳
❚❤❡ ❤❛r♠♦♥✐❝ ♠❡❛♥ ♦❢ α1 ❛♥❞ α2 ✐s t❤❡ r❡❛❧ α¯ s✉❝❤ t❤❛t 2/α¯ = 1/α1 + 1/α2✳ ❚❤❡ ❝♦r♦❧❧❛r②
s✐❣♥✐✜❡s t❤❛t ✇✐t❤♦✉t ❦♥♦✇✐♥❣ α ❛♥❞ L ✭❞❡♣❡♥❞✐♥❣ ♦♥ t❤❡ ✉♥❦♥♦✇♥ h✮✱ p˜i ❞♦❡s ❛s ✇❡❧❧ ❛s t❤❡
❜❡st ♣♦ss✐❜❧❡ ❡st✐♠❛t♦r ✇❤✐❝❤ ❦♥♦✇s t❤❡s❡ q✉❛♥t✐t✐❡s✳ ■t ✐s t❤✉s ❛♥ ❛❞❛♣t✐✈❡ ❡st✐♠❛t♦r✳
✹✳ ❙✐♠✉❧❛t✐♦♥ st✉❞②
❚❤❡ ❛✐♠ ♦❢ t❤✐s s❡❝t✐♦♥ ✐s t♦ ✐❧❧✉str❛t❡ t❤❡ ❜❡❤❛✈✐♦✉r ♦❢ t❤❡ ❡st✐♠❛t♦r p˜i ❛♥❞ t♦ ❝♦♠♣❛r❡ ✐t ✇✐t❤
t❤❡ r❡❣r❡ss✐♦♥✲t②♣❡ ❡st✐♠❛t♦r ♦❢ ❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪ ❛♥❞ ✇✐t❤ ❦❡r♥❡❧ ❡st✐♠❛t♦rs ❬❋❛♥ ❛♥❞ ❨✐♠✱
✷✵✵✹❪✳
✹✳✶✳ ■♠♣❧❡♠❡♥t❛t✐♦♥✳ ❚❤❡ ❡st✐♠❛t❡ p˜i ✐s ❝♦♠♣✉t❡❞ ❜② ✉s✐♥❣ s✐♠✉❧❛t❡❞ s❛♠♣❧❡ ♦❢ ❞❛t❛ (Xi, Yi)i=1,...,n✳
❚❤❡ ❡♠♣✐r✐❝❛❧ ❝✳❞✳❢✳ ❢✉♥❝t✐♦♥ Fˆn ✐s t❤❡ ♦♥❡ ♦❢ t❤❡ s❛♠♣❧❡ (Xi)i✿ ✐♥ ♣r❛❝t✐❝❡✱ ✇❡ ❞♦ ♥♦t ✉s❡ ❛❞✲
❞✐t✐♦♥❛❧ ♦❜s❡r✈❛t✐♦♥s✳ ❲❡ ❛❝t✉❛❧❧② ❡①♣❡r✐♠❡♥t❡❞ ✐t✱ ❛♥❞ ❛ s❡❝♦♥❞ s❛♠♣❧❡ ❞♦❡s ♥♦t ✐♠♣r♦✈❡ t❤❡
r❡s✉❧ts✳
❋♦r ❡❛❝❤ ❞❛t❛ s❛♠♣❧❡ ✭t❤❛t ✐s ❢♦r ❡❛❝❤ ❝♦♠♣✉t❛t✐♦♥ ♦❢ t❤❡ ❡st✐♠❛t♦rs✮✱ ✇❡ ❝❛❧✐❜r❛t❡ t❤❡ s❡t
A1×A2 ❢♦r t❤❡ ❡st✐♠❛t✐♦♥✱ ♦✈❡r 90% ♦❢ t❤❡ ✈❛r✐❛❜❧❡s (Xi, Yi)✿ ✇❡ ❝❤♦♦s❡ t♦ ❡❧✐♠✐♥❛t❡ t❤❡ s♠❛❧❧❡st
✈❛❧✉❡s✱ ❛♥❞ t❤❡ ❧❛r❣❡st ✈❛❧✉❡s ♦❢ t❤❡ ❞❛t❛ t♦ ❛✈♦✐❞ s✐❞❡ ❡✛❡❝ts✳
❚♦ ✐♠♣❧❡♠❡♥t ❡❛❝❤ ❡st✐♠❛t♦r p˜i✱ ✇❡ ✉s❡ ✇❛r♣❡❞ tr✐❣♦♥♦♠❡tr✐❝ ❜❛s✐s✳ ❘❡❝❛❧❧ t❤❛t ♦✉r ♣r♦❝❡❞✉r❡
✐s ❜❛s❡❞ ✜rst ♦♥ t❤❡ ❡st✐♠❛t✐♦♥ ♦❢ t❤❡ ❢✉♥❝t✐♦♥ h✱ ✇❤✐❝❤ ❜❡❧♦♥❣s t♦ L2([0; 1]×A2)✳ ❆❝❝♦r❞✐♥❣❧②✱
t❤❡ ♦rt❤♦❣♦♥❛❧ ❋♦✉r✐❡r ❜❛s✐s ✐s (ϕj1 ⊗ ψj2)j1,j2 ✱ ✇✐t❤ ϕj1 ❞❡✜♥❡❞ ❜② ✭✷✮✱ ❛♥❞ ψj2 ♦❜t❛✐♥❡❞ ❜②✿
∀y ∈ [a2; b2], ψj2(y) =
1√
b2 − a2
ϕj2
(
y − a2
b2 − a2
)
,
✇❤❡r❡ A2 = [a2; b2]✳
✶✵ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
❲❡ ❤❛✈❡ t♦ ❝♦♠♣✉t❡ t❤❡ s✉♠ A(m, Fˆn) + 2V Fˆ (m) ❢♦r ❡❛❝❤ m = (m1,m2)✳ ◆♦t✐❝❡ t❤❛t t❤❡
q✉❛❞r❛t✐❝ ♥♦r♠ ✐♥ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ A(m, Fˆn) ✭s❡❡ ✭✽✮✮ ✐s s✐♠♣❧② ❡q✉❛❧ t♦ ❛ s✉♠ ♦❢ sq✉❛r❡❞✲
❝♦❡✣❝✐❡♥ts✳ ❋♦r ❡①❛♠♣❧❡✱ ✐❢ m ∧m′ = (m1,m′2)✱
∥∥∥hˆFˆm′ − hˆFˆm∧m′∥∥∥2 =
Dm′1∑
j=Dm1+1
Dm′2∑
k=1
(
aˆFˆj,k
)2
.
❋✐♥❛❧❧②✱ ✇❡ ❝❛❧✐❜r❛t❡ t❤❡ ♥✉♠❡r✐❝❛❧ ❝♦♥st❛♥t c1 ✐♥✈♦❧✈❡❞ ✐♥ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ V Fˆ ✭s❡❡ ✭✼✮✮✳ ❆s ✐♥
♠♦st ♠♦❞❡❧ s❡❧❡❝t✐♦♥ r❡s✉❧ts✱ t❤❡ t❤❡♦r❡t✐❝❛❧ ✈❛❧✉❡ ♦❜t❛✐♥❡❞ ✐♥ t❤❡ ♣r♦♦❢ ✭❙❡❝t✐♦♥ ✺✳✸✳✶✮ ✐s ✈❡r②
♣❡ss✐♠✐st✐❝ ❞✉❡ t♦ r♦✉❣❤ ✉♣♣❡r✲❜♦✉♥❞s ✭❢♦r t❤❡ s❛❦❡ ♦❢ s✐♠♣❧✐❝✐t② ♦❢ t❤❡ ♣r♦♦❢✮✳ ❚❤✉s✱ s♣❡❝✐✜❝
❞❛t❛✲❞r✐✈❡♥ ❝❛❧✐❜r❛t✐♦♥ ❤❛s ❜❡❡♥ ❞❡✈❡❧♦♣❡❞✿ ❢♦r ❡①❛♠♣❧❡✱ t❤❡ s♦✲❝❛❧❧❡❞ ✧❞✐♠❡♥s✐♦♥ ❥✉♠♣✧ ♠❡t❤♦❞
❛❧❧♦✇s ✉s t♦ ❛♣♣❧② t❤❡ s❧♦♣❡ ❤❡✉r✐st✐❝ ✭s❡❡ ❇❛✉❞r② ❡t ❛❧✳ ✷✵✶✶✮ t♦ ❝❤♦♦s❡ t❤❡ ♣❡♥❛❧t② ❝♦♥st❛♥t ♦❢
❛ ❝❧❛ss✐❝❛❧ ♣❡♥❛❧✐s❡❞ ❝♦♥tr❛st str❛t❡❣② ❬❇❛rr♦♥ ❡t ❛❧✳✱ ✶✾✾✾❪✳ ❇✉t t❤✐s ❝❛♥♥♦t ❜❡ ❛♣♣❧✐❡❞ t♦ t❤❡
r❡❝❡♥t ♠❡t❤♦❞ ♦❢ ●♦❧❞❡♥s❤❧✉❣❡r ❛♥❞ ▲❡♣s❦✐✳ ❈♦♥s❡q✉❡♥t❧②✱ ✇❡ ❛❞❥✉st c1 ♣r✐♦r t♦ t❤❡ ❝♦♠♣❛r✐s♦♥
✇✐t❤ t❤❡ ♦t❤❡r ❡st✐♠❛t❡s✿ ✇❡ ❧♦♦❦ ❛t t❤❡ q✉❛❞r❛t✐❝ r✐s❦ ✇✐t❤ r❡s♣❡❝t t♦ t❤❡ ✈❛❧✉❡ ♦❢ c1✱ ❛♥❞ ❝❤♦♦s❡
♦♥❡ ♦❢ t❤❡ ✈❛❧✉❡s ❧❡❛❞✐♥❣ t♦ r❡❛s♦♥❛❜❧❡ r✐s❦ ❛♥❞ ❝♦♠♣❧❡①✐t② ♦❢ t❤❡ s❡❧❡❝t❡❞ ♠♦❞❡❧s ✭r❡❝❛❧❧ t❤❛t ✐♥
♣❡♥❛❧t② ❝❛❧✐❜r❛t✐♦♥✱ ✐t ✐s ♠♦r❡ s❡❝✉r❡ t♦ ♦✈❡r♣❡♥❛❧✐s❡✮✿ ✇❡ s❡t t❤✉s c1 = 0.05✳
✹✳✷✳ ❈♦♠♣❛r✐s♦♥ ✇✐t❤ ❦❡r♥❡❧ ❡st✐♠❛t❡s✳ ❙✐♥❝❡ ❦❡r♥❡❧ ♠❡t❤♦❞s ♣❧❛② ❛ ❦❡② r♦❧❡ ✐♥ ♥♦♥♣❛r❛✲
♠❡tr✐❝ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② ❡st✐♠❛t✐♦♥✱ ✇❡ ❜❡❣✐♥ ❜② ❝♦♠♣❛r✐♥❣ t❤❡ ❛❞❛♣t✐✈❡ ✇❛r♣❡❞✲❜❛s❡s ❡st✐♠❛t❡
p˜i ✇✐t❤ ❞♦✉❜❧❡✲❦❡r♥❡❧ ❧♦❝❛❧ ❧✐♥❡❛r r❡❣r❡ss✐♦♥s ❜✉✐❧t ✇✐t❤ ❛ ❞❛t❛✲❞r✐✈❡♥ s❡❧❡❝t✐♦♥ ♦❢ t❤❡ ❜❛♥❞✇✐❞t❤s✳
❋❛♥ ❛♥❞ ❨✐♠ ❬✷✵✵✹❪ r❡❝❛❧❧ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ t❤✐s ❡st✐♠❛t❡✳ ❚❤❡② ♥✉♠❡r✐❝❛❧❧② ❝♦♠♣❛r❡ t❤❡ ❜❛♥❞✲
✇✐❞t❤s s❡❧❡❝t✐♦♥ r✉❧❡ t❤❡② ♣r♦♣♦s❡ ✭❛ ❝r♦ss✲✈❛❧✐❞❛t✐♦♥ str❛t❡❣② ❜❛s❡❞ ♦♥ ♠✐♥✐♠✐③❛t✐♦♥ ♦❢ t❤❡
✐♥t❡❣r❛t❡❞ sq✉❛r❡❞ ❡rr♦r✱ ✇✐t❤ t❤r❡❡ ♦t❤❡r s❡❧❡❝t✐♦♥ str❛t❡❣✐❡s✿ ❛♥ ❛❞✲❤♦❝ ❡♠♣✐r✐❝❛❧ ❜✐❛s ♠❡t❤♦❞
❬❋❛♥ ❡t ❛❧✳✱ ✶✾✾✻❪✱ ❛ ❜♦♦tstr❛♣ ♠❡t❤♦❞ ✭❞❡✈❡❧♦♣❡❞ ✜rst ❜② ❍❛❧❧ ❡t ❛❧✳ ✶✾✾✾✱ ❛❞❛♣t❡❞ ❜② ❇❛s❤✲
t❛♥♥②❦ ❛♥❞ ❍②♥❞♠❛♥ ✷✵✵✶✮✱ ❛♥❞ ❛ s✐♠♣❧❡ r✉❧❡✱ ❜❛s❡❞ ♦♥ ❧♦❝❛❧ ♣❛r❛♠❡tr✐❝ ♠♦❞❡❧s ❬❍②♥❞♠❛♥
❛♥❞ ❨❛♦✱ ✷✵✵✷❪✳ ❚❤❡② s❤♦✇ t❤❛t ✐♥ ♠♦st ❝❛s❡s✱ t❤❡ ❝r♦ss✲✈❛❧✐❞❛t✐♦♥ ♠❡t❤♦❞ ♦✉t♣❡r❢♦r♠s t❤❡
♦t❤❡r ❛♣♣r♦❛❝❤❡s s✉❜st❛♥t✐❛❧❧②✳ ❚❤✉s✱ ✇❡ ❡✈❛❧✉❛t❡ p˜i ❜② ❝♦♠♣❛r✐s♦♥ ✇✐t❤ t❤❡ ❝r♦ss✲✈❛❧✐❞❛t✐♦♥
❞♦✉❜❧❡✲❦❡r♥❡❧ ❡st✐♠❛t❡✱ ❞❡♥♦t❡❞ ❜② p˜iFY ✳
❲❡ ❝♦♥s✐❞❡r t❤❡ ❡①❛♠♣❧❡s ❝♦rr❡s♣♦♥❞✐♥❣ t♦ t❤❡ ✐♥❞❡♣❡♥❞❡♥t r❛♥❞♦♠ s❛♠♣❧❡ s❡tt✐♥❣ ✐♥ ❋❛♥
❛♥❞ ❨✐♠ ❬✷✵✵✹❪✿
• ❊①❛♠♣❧❡s ✶✬✿ Yi = 0.23Xi(16 − Xi) + 0.4εi✱ ✇✐t❤ t❤❡ Xi ✉♥✐❢♦r♠❧② ❞✐str✐❜✉t❡❞ ♦♥ t❤❡
✐♥t❡r✈❛❧ [0; 16] ❛♥❞ t❤❡ εi ❛r❡ ✐♥❞❡♣❡♥❞❡♥t✱ ✭✐✮ st❛♥❞❛r❞ ♥♦r♠❛❧✱ ✭✐✐✮ ❢r♦♠ t❤❡ ❙t✉❞❡♥t
❞✐str✐❜✉t✐♦♥ t2✱ ✭✐✐✐✮ ❢r♦♠ t❤❡ ❙t✉❞❡♥t ❞✐str✐❜✉t✐♦♥ t4 ✳
• ❊①❛♠♣❧❡ ✷✬✿ Yi = 20 cos(piXi/10) + εi✱ ✇✐t❤ t❤❡ Xi ✉♥✐❢♦r♠❧② ❞✐str✐❜✉t❡❞ ♦♥ t❤❡ ✐♥t❡r✈❛❧
[−20; 20] ❛♥❞ t❤❡ εi ❛r❡ st❛♥❞❛r❞ ♥♦r♠❛❧✱ ✐♥❞❡♣❡♥❞❡♥t✳
❋♦r s❛♠♣❧❡ s✐③❡ n = 1000✱ ✇❡ ❝♦♠♣✉t❡ t❤❡ r♦♦t ♠❡❛♥ sq✉❛r❡❞ ❡rr♦r ✭❘▼❙❊✮ ✇✐t❤ t❤❡ s❛♠❡
❢♦r♠✉❧❛ ❛s ✐♥ ❙❡❝t✐♦♥ ✹ ♦❢ ❋❛♥ ❛♥❞ ❨✐♠ ❬✷✵✵✹❪✱ ❢♦r t❤❡ ❡st✐♠❛t♦r p˜i✳ ❋✐❣✉r❡ ✶ ♣r❡s❡♥ts ❛♥ ❡①❛♠♣❧❡
♦❢ ❡st✐♠❛t❡ ❢♦r ❊①❛♠♣❧❡ ✶✬ ❛♥❞ ❚❛❜❧❡ ✶ s✉♠♠❛r✐s❡s t❤❡ r❡s✉❧ts✿ ✇❡ r❡♣♦rt t❤❡ r✐s❦ ♦❜t❡✐♥❡❞ ❤❡r❡
❢♦r p˜i ❛♥❞ t❤❡ r✐s❦ ♦❢ p˜iFY ♦❜t❛✐♥❡❞ ❜② ❋❛♥ ❛♥❞ ❨✐♠ ❬✷✵✵✹❪ ✭s❡❡ t❤❡✐r ❚❛❜❧❡s ✶ ❛♥❞ ✷✮✳ ❲❡ ❞♦
♥♦t ♠❡♥t✐♦♥ t❤❡ ♠❡❞✐❛♥ ♦❢ t❤❡ ❘▼❙❊ s✐♥❝❡ ✐t ✐s ♥♦t s✐❣♥✐✜❝❛♥t❧② ❞✐✛❡r❡♥t ❢r♦♠ t❤❡ ♠❡❛♥ ❢♦r t❤❡
❡st✐♠❛t♦r p˜i✳
❚❤❡ ✈❛❧✉❡s ❛r❡ s✐♠✐❧❛r ❢♦r ❜♦t❤ ❡st✐♠❛t♦rs ✐♥ ♠♦st ❝❛s❡s✱ ❜✉t s❧✐❣❤t❧② ❜❡tt❡r ❢♦r t❤❡ ✇❛r♣❡❞✲
❜❛s❡s ❡st✐♠❛t♦r ✭✐♥ ❜♦❧❞ ✐♥ ❚❛❜❧❡ ✶✮✳ ❚❤✐s r❡s✉❧t ❤❛s t♦ ❜❡ ♣✉t ✐♥t♦ ♣❡rs♣❡❝t✐✈❡✱ s✐♥❝❡ ♠♦r❡
t❤♦r♦✉❣❤ ♥✉♠❡r✐❝❛❧ tr✐❛❧s ❤❛✈❡ t♦ ❜❡ ❝♦♥❞✉❝t❡❞ t♦ ❝♦♥✜r♠ t❤✐s✳ ❚❤❡ ❛✐♠ ✇❛s ❥✉st ❤❡r❡ t♦ s❤♦✇
t❤❛t ❛ ✇❛r♣❡❞✲❜❛s❡s ❛❞❛♣t✐✈❡ str❛t❡❣② ❝❛♥ ❝♦♠♣❡t❡ ✇✐t❤ ❦❡r♥❡❧ ♠❡t❤♦❞s✳
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✶✶
✭❛✮ ✭❜✮ ✭❝✮ ✭❞✮
❋✐❣✉r❡ ✶✳ P❧♦ts ♦❢ tr✉❡ ❢✉♥❝t✐♦♥ ✈❡rs✉s ❡st✐♠❛t♦r p˜i✱ ❊①❛♠♣❧❡ ✶✬ ✭✐✐✮ ✇✐t❤ n =
1000 ♦❜s❡r✈❛t✐♦♥s✳ ✭❛✮ tr✉❡ ❢✉♥❝t✐♦♥ pi✱ ✭❜✮ ❡st✐♠❛t♦r p˜i✱ ✭❝✮ ❛♥❞ ✭❞✮ ♣❧♦ts ♦❢
y 7→ pi(x, y) ✭❢✉❧❧ ❧✐♥❡✮✱ y 7→ p˜i(x, y) ✭❞❛s❤❡❞ ❞♦tt❡❞ ❧✐♥❡✮ ❢♦r t✇♦ ❞✐✛❡r❡♥t ✜①❡❞ x✳
❊① ✶✬ ✭✐✮ ❊①✶✬ ✭✐✐✮ ❊①✶✬ ✭✐✐✐✮ ❊①✷✬
p˜i ✵✳✼✽✵✶ ✵✳✻✸✹✺ ✵✳✻✽✾✶ ✶✳✵✹✵✹
p˜iFY ✶✳✵✽✾✾ ✵✳✼✻✹✶ ✶✳✵✶✹✸ ✷✳✼✹✵✹
❚❛❜❧❡ ✶✳ ❱❛❧✉❡s ♦❢ ❘▼❙❊ ×1000 ❛✈❡r❛❣❡❞ ♦✈❡r 100 s❛♠♣❧❡s ♦❢ s✐③❡ n = 1000
❛❝❝♦r❞✐♥❣ t♦ ❋❛♥ ❛♥❞ ❨✐♠ ❋❛♥ ❛♥❞ ❨✐♠ ❬✷✵✵✹❪✱ ✐♥ ❊①❛♠♣❧❡s ✶✬ ❛♥❞ ✷✬ ❢♦r t❤❡
❡st✐♠❛t♦rs p˜i ❛♥❞ p˜iFY ✳
✹✳✸✳ ❈♦♠♣❛r✐s♦♥ ✇✐t❤ r❡❣r❡ss✐♦♥✲t②♣❡ ❡st✐♠❛t♦r✳ ❲❡ ❛❧s♦ ❝♦♠♣❛r❡ p˜i ✇✐t❤ ❛♥♦t❤❡r ❛❞❛♣✲
t✐✈❡ ❡st✐♠❛t♦r✿ t❤❡ ♦♥❡ ♦❢ ❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪ ❞❡♥♦t❡❞ ❜② p˜iBCL✳ ❚❤❡ ❡st✐♠❛t♦r p˜iBCL ♦❢
❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪ ✐s ❞❡✜♥❡❞ ❛s ❛ ♣❡♥❛❧✐s❡❞ ❧❡❛st✲sq✉❛r❡s ❝♦♥tr❛st ❡st✐♠❛t♦r✳ ❚❤❡ ♣❡♥❛❧t②
✐s ♣❡♥(m) = K0‖pi‖∞Dm1Dm2/n✳ ❲❡ ✐♠♣❧❡♠❡♥t t❤❡ ♠❡t❤♦❞ ✇✐t❤ K0 = 0.5 ❧✐❦❡ ✐♥ ❇r✉♥❡❧ ❡t ❛❧✳
❬✷✵✵✼❪ ❜✉t ✇❡ ❞♦ ♥♦t r❡♣❧❛❝❡ ‖pi‖∞ ❜② ✐ts t❤❡♦r❡t✐❝❛❧ ✈❛❧✉❡✳ ❚♦ ❤❛✈❡ ❛ r❡❛❧ ❞❛t❛✲❞r✐✈❡♥ ♣r♦❝❡❞✉r❡✱
✇❡ ❡st✐♠❛t❡ ✐t ❜② t❛❦✐♥❣ t❤❡ s✉♣r❡♠✉♠ ♦❢ t❤❡ ✈❛❧✉❡s ♦❢ ❛ ❧❡❛st✲sq✉❛r❡s ❡st✐♠❛t♦r ♦♥ ❛ ✜①❡❞ ♠♦❞❡❧
Sm ♦♥ ❛ r♦✉❣❤ ❣r✐❞✱ ✇✐t❤ m = [(ln(n)− 1)/2]✳
❚❤❡ ❛✐♠ ✐s t♦ ✐♥✈❡st✐❣❛t❡ ❛t t❤❡ s❛♠❡ t✐♠❡ t❤❡ ❞✐✛❡r❡♥❝❡ ❜❡t✇❡❡♥ t❤❡ ❝❧❛ss✐❝❛❧ ❜❛s❡s ❛♥❞ t❤❡
✇❛r♣❡❞ ❜❛s❡s✱ ❛♥❞ t❤❡ ❞✐✛❡r❡♥❝❡ ❜❡t✇❡❡♥ t❤❡ ●♦❧❞❡♥s❤❧✉❣❡r✲▲❡♣s❦✐ ♠❡t❤♦❞ ❛♥❞ t❤❡ ♣❡♥❛❧✐③❛t✐♦♥
❞❡✈✐❝❡✳
❲❡ ♣r♦♣♦s❡ t♦ ❜❛s❡ t❤❡ s✐♠✉❧❛t✐♦♥ st✉❞② ♦♥ t❤❡ ❢♦❧❧♦✇✐♥❣ ❡①❛♠♣❧❡s✿ ✇❡ ❣❡♥❡r❛t❡ s❛♠♣❧❡s
(Xi, Yi)i∈{1,...,n} s✉❝❤ t❤❛t
• ❊①❛♠♣❧❡ ✶✿ Yi = b(Xi) + εi✱ ✇✐t❤ t❤❡ ❢♦❧❧♦✇✐♥❣ ♣♦ss✐❜✐❧✐t✐❡s✳ ❚❤❡ Xi ❢♦❧❧♦✇ ❛ ✉♥✐❢♦r♠
❞✐str✐❜✉t✐♦♥ ♦♥ t❤❡ ✐♥t❡r✈❛❧ [0; 1] ✭❞❡♥♦t❡❞ ❜② U[0;1]✮✱ ♦r ♦♥ t❤❡ ✐♥t❡r✈❛❧ [−1; 1] ✭U[−1;1]✮✱ ❛
st❛♥❞❛r❞ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥ ✭N (0, 1)✮✳ ❚❤❡ εi✬s ❛r❡ ❣❡♥❡r❛t❡❞ ❢♦❧❧♦✇✐♥❣ t❤❡ st❛♥❞❛r❞
●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥✱ t❤❡ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥ ✇✐t❤ ✈❛r✐❛♥❝❡ ✹ ✭N (0, 4)✮✱ ♦r t❤❡ ●❛♠♠❛
❞✐str✐❜✉t✐♦♥ ✭Γ(4, 1)✮ ✇✐t❤ ♣❛r❛♠❡t❡rs 4 ❛♥❞ 1 ✭t❤❡ 1 ✐s t❤❡ s❝❛❧❡ ♣❛r❛♠❡t❡r✮✳ ❲❡ ❞❡♥♦t❡
❜② fε t❤❡✐r ❞❡♥s✐t②✳ ❚❤❡ s❛♠♣❧❡ (εi) ✐s ✐♥❞❡♣❡♥❞❡♥t ♦❢ t❤❡ (Xi)✳ ❋✐♥❛❧❧②✱ t❤❡ r❡❣r❡ss✐♦♥
❢✉♥❝t✐♦♥ b ✐s b(x) = 2x+ 5 ♦r b(x) = x2✳ ❚❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② pi ✐s t❤✉s ❣✐✈❡♥ ❜②
pi(x, y) = fε(y − b(x)).
• ❊①❛♠♣❧❡ ✷✿ Yi = b(Xi)+σ(Xi)εi✱ ✇✐t❤ ❛ ✉♥✐❢♦r♠ ❞✐str✐❜✉t✐♦♥ ♦♥ [0; 1] ❢♦rXi✱ t❤❡ ♣r❡✈✐♦✉s
●❛♠♠❛ ❞✐str✐❜✉t✐♦♥ ❢♦r εi ✭✇❤✐❝❤ ✐s ✐♥❞❡♣❡♥❞❡♥t ♦❢Xi✮ ❛♥❞ σ(x) =
√
1.3− |x|✳ ❙✐♠✐❧❛r❧②
✶✷ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✭❛✮ ✭❜✮ ✭❝✮
✭❡✮ ✭❢✮ ✭❣✮ ✭❤✮
❋✐❣✉r❡ ✷✳ P❧♦ts ♦❢ tr✉❡ ❢✉♥❝t✐♦♥ ✈❡rs✉s ❡st✐♠❛t♦rs✱ ❊①❛♠♣❧❡ ✶✱ ✇✐t❤ Xi ✐✳✐✳❞✳
U[0;1]✱ εi ✐✳✐✳❞✳ N (0, 1)✱ ❛♥❞ b(x) = 2x+ 5 ✇✐t❤ n = 2000 ♦❜s❡r✈❛t✐♦♥s✳ ❋✐rst ❧✐♥❡✿
✭❛✮ tr✉❡ ❢✉♥❝t✐♦♥ pi✱ ✭❜✮ ❡st✐♠❛t♦r p˜i✱ (c) ❡st✐♠❛t♦r p˜iBCL✳ ❙❡❝♦♥❞ ❧✐♥❡✱ ✭❞✮ ❛♥❞
✭❢✮✿ ♣❧♦ts ♦❢ y 7→ pi(x, y) ✭❢✉❧❧ ❧✐♥❡✮ ❛♥❞ y 7→ p˜i(x, y) ✭❞❛s❤❡❞ ❞♦tt❡❞ ❧✐♥❡✮ ❢♦r t✇♦
❞✐✛❡r❡♥t ✜①❡❞ x✳ ❙❡❝♦♥❞ ❧✐♥❡✱ ✭❡✮ ❛♥❞ ✭❣✮✿ ❢♦r t✇♦ ✜①❡❞ x✱ ♣❧♦ts ♦❢ y 7→ pi(x, y)
✭❢✉❧❧ ❧✐♥❡✮ ❛♥❞ y 7→ p˜iBCL(x, y) ✭❞❛s❤❡❞ ❞♦tt❡❞ ❧✐♥❡✮ ✳
t♦ ❊①❛♠♣❧❡ ✶✱ t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❞❡♥s✐t② ✐s
pi(x, y) = fε(y − b(x)/σ(x))/σ(x).
• ❊①❛♠♣❧❡ ✸✿ Xi ❢♦❧❧♦✇s ❛ ✉♥✐❢♦r♠ ❞✐str✐❜✉t✐♦♥ U[0;1]✱ ❛♥❞ ❣✐✈❡♥ Xi = x✱ Yi ❢♦❧❧♦✇s t❤❡
●❛✉ss✐❛♥ ♠✐①t✉r❡ 0.5N (8− 4x, 1)+0.5N (8+4x, 1)✳ ❚❤❡ ❢✉♥❝t✐♦♥ pi ✐s t❤❡ ❞❡♥s✐t② ♦❢ t❤❡
♠✐①t✉r❡✳
• ❊①❛♠♣❧❡ ✹✿ Xi ❢♦❧❧♦✇s ❛ ✉♥✐❢♦r♠ ❞✐str✐❜✉t✐♦♥ U[0;1]✱ ❛♥❞ ❣✐✈❡♥ Xi = x✱ Yi ❢♦❧❧♦✇s ❛
●❛♠♠❛ ❞✐str✐❜✉t✐♦♥ ✇✐t❤ ♣❛r❛♠❡t❡rs 3 ❛♥❞ x2 + 1✳ ❚❤❡ ❢✉♥❝t✐♦♥ pi ✐s t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣
●❛♠♠❛ ❞❡♥s✐t②✳
❊①❛♠♣❧❡s ✷ ❛♥❞ ✸✱ ❛♥❞ s♦♠❡ ❝❛s❡s ♦❢ ❊①❛♠♣❧❡ ✶ ❤❛✈❡ ❛❧s♦ ❜❡❡♥ st✉❞✐❡❞ ❜② ❇r✉♥❡❧ ❡t ❛❧✳ ❬✷✵✵✼❪✱
❛♥❞ ❊①❛♠♣❧❡ ✺ ❜② ❋❛♥ ❛♥❞ ❨✐♠ ❬✷✵✵✹❪ ✭❜✉t ♥♦ r✐s❦s ❢♦r t❤✐s ♠♦❞❡❧ ❛r❡ ❣✐✈❡♥ ❢♦r t❤❡ ❧❛st t✇♦
❡①❛♠♣❧❡s✮✳
❋✐❣✉r❡s ✷ ❛♥❞ ✸ ✐❧❧✉str❛t❡ t❤❡ ✈✐s✉❛❧ q✉❛❧✐t② ♦❢ t❤❡ r❡❝♦♥str✉❝t✐♦♥✱ ❢♦r ❛ ❝❛s❡ ♦❢ ❊①❛♠♣❧❡ ✶✱ ❛♥❞
❢♦r ❊①❛♠♣❧❡ ✸✳ ❲❡ ❞♦ ♥♦t ♦❜s❡r✈❡ s✐❣♥✐✜❝❛♥t ❞✐✛❡r❡♥❝❡s ❜❡t✇❡❡♥ t❤❡ t✇♦ ❡st✐♠❛t♦rs✱ ✇❤✐❝❤ ❜♦t❤
❜❡❤❛✈❡ q✉✐t❡ ✇❡❧❧✳ ❍♦✇❡✈❡r✱ t❤❡ ❝♦♠♣✉t❛t✐♦♥ ♦❢ p˜iBCL r❡q✉✐r❡s ♠✉❝❤ ♠♦r❡ t✐♠❡ t❤❛♥ t❤❡ ♦♥❡
♦❢ p˜i✱ ♣r♦❜❛❜❧② ❜❡❝❛✉s❡ ♦❢ t❤❡ ♣r❡s❡♥❝❡ ♦❢ ❛ ♠❛tr✐❝✐❛❧ ✐♥✈❡rs✐♦♥✱ ❝♦♥s❡q✉❡♥❝❡ ♦❢ t❤❡ ❧❡❛st✲sq✉❛r❡s
❝♦♥tr❛st✳ ❚❤❡ ✇❛r♣❡❞✲❜❛s❡s ❡st✐♠❛t♦r ❝❛♥ t❤✉s ❛❞✈❛♥t❛❣❡♦✉s❧② ❜❡ ✉s❡❞ ❢♦r ❡st✐♠❛t✐♦♥ ♣r♦❜❧❡♠s
✇✐t❤ ❧❛r❣❡ ❞❛t❛ s❛♠♣❧❡s ✭❞❛t❛ ❞❡r✐✈✐♥❣ ❢r♦♠ ❞♦♠❛✐♥ s✉❝❤ ❛s ♣❤②s✐❝s✱ ✢✉♦r❡s❝❡♥❝❡✱ ✜♥❛♥❝❡✳✳✳✮✳
❋♦r s❛♠♣❧❡ s✐③❡s n = 60, 500 ❛♥❞ 2000✱ ✇❡ ❣✐✈❡ ✐♥ ❚❛❜❧❡s ✷ ❛♥❞ ✸ t❤❡ ❡st✐♠❛t❡❞ ✈❛❧✉❡s ♦❢ t❤❡
r✐s❦ E[‖pˆi − pi‖22]✱ ✇✐t❤ ‖.‖2 t❤❡ q✉❛❞r❛t✐❝ ♥♦r♠ ♦♥ L2(A1 × A2)✱ ❛♥❞ pˆi = (p˜iBCL)+ ♦r (p˜i)+✳ ■t
✐s ♥♦t ❞✐✣❝✉❧t t♦ s❡❡ t❤❛t t❤❡ ❝❤♦✐❝❡ ♦❢ t❤❡ ♣♦s✐t✐✈❡ ♣❛rt ♦❢ ❜♦t❤ ❡st✐♠❛t♦rs ❝❛♥ ♦♥❧② ♠❛❦❡ t❤❡✐r
r✐s❦s ❞❡❝r❡❛s❡✳ ❚❤❡ ▼■❙❊ ✐s ❝♦♠♣✉t❡❞ ♦✈❡r N = 100 r❡♣❧✐❝❛t❡❞ s❛♠♣❧❡s✱ ❛♥❞ t❤❡ q✉❛❞r❛t✐❝ ♥♦r♠
✐s ❛♣♣r♦①✐♠❛t❡❞ ✉s✐♥❣ s✉❜❞✐✈✐s✐♦♥s ♦❢ A1 ❛♥❞ A2 ✭s❡❡ ❇r✉♥❡❧ ❡t ❛❧✳ ✷✵✵✼✱ ❙❡❝t✐♦♥ ✺✳✶✱ ❢♦r ❞❡t❛✐❧s
❛❜♦✉t t❤❡ ❢♦r♠✉❧❛✮✳
❚❤❡ r✐s❦ ♦❢ ♦✉r ❡st✐♠❛t♦r p˜i ✐s ♦❢t❡♥ ❜❡tt❡r t❤❛♥ t❤❡ ♦♥❡ ♦❢ t❤❡ ♣❡♥❛❧✐s❡❞ ❧❡❛st✲sq✉❛r❡s ❡st✐♠❛t♦r
p˜iBCL ✭✐♥ ❜♦❧❞ ✐♥ t❤❡ t❛❜❧❡s✮✳ Pr❡❝✐s❡❧②✱ ✐t ✐s ❛❧✇❛②s s♠❛❧❧❡r ❢♦r t❤❡ s❛♠♣❧❡ s✐③❡s n = 500 ❛♥❞
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✶✸
✭❛✮ ✭❜✮ ✭❝✮
✭❡✮ ✭❢✮ ✭❣✮ ✭❤✮
❋✐❣✉r❡ ✸✳ P❧♦ts ♦❢ tr✉❡ ❢✉♥❝t✐♦♥ ✈❡rs✉s ❡st✐♠❛t♦rs✱ ❊①❛♠♣❧❡ ✸ ✇✐t❤ n = 2000
♦❜s❡r✈❛t✐♦♥s✳ ❋✐rst ❧✐♥❡✿ ✭❛✮ tr✉❡ ❢✉♥❝t✐♦♥ pi✱ ✭❜✮ ❡st✐♠❛t♦r p˜i✱ (c) ❡st✐♠❛t♦r p˜iBCL✳
❙❡❝♦♥❞ ❧✐♥❡✱ ✭❞✮ ❛♥❞ ✭❢✮✿ ♣❧♦ts ♦❢ y 7→ pi(x, y) ✭❢✉❧❧ ❧✐♥❡✮ ❛♥❞ y 7→ p˜i(x, y) ✭❞❛s❤❡❞
❞♦tt❡❞ ❧✐♥❡✮ ❢♦r t✇♦ ❞✐✛❡r❡♥t ✜①❡❞ x✳ ❙❡❝♦♥❞ ❧✐♥❡✱ ✭❡✮ ❛♥❞ ✭❣✮✿ ❢♦r t✇♦ ✜①❡❞ x✱
♣❧♦ts ♦❢ y 7→ pi(x, y) ✭❢✉❧❧ ❧✐♥❡✮ ❛♥❞ y 7→ p˜iBCL(x, y) ✭❞❛s❤❡❞ ❞♦tt❡❞ ❧✐♥❡✮ ✳
n = 2000✱ ✇❤✐❝❤ ❝♦♥✜r♠s t❤❛t ♦♥❡ ❝❛♥ ❡❛s✐❧② ✉s❡ t❤❡ ✇❛r♣❡❞✲❜❛s❡s ❡st✐♠❛t♦r ❢♦r ❡st✐♠❛t✐♦♥
♣r♦❜❧❡♠s ✇✐t❤ ❧❛r❣❡ s❛♠♣❧❡s ♦❢ ❞❛t❛✱ ✐♥ s♣✐t❡ ♦❢ ✐ts ❜❛❞ ♣❡r❢♦r♠❛♥❝❡s ❢♦r ✈❡r② s♠❛❧❧ s❛♠♣❧❡ s✐③❡s✳
✺✳ Pr♦♦❢s
■♥ ❛❧❧ t❤❡ ♣r♦♦❢s✱ t❤❡ ❧❡tt❡r C ❞❡♥♦t❡s ❛ ♥♦♥♥❡❣❛t✐✈❡ r❡❛❧ t❤❛t ♠❛② ❝❤❛♥❣❡ ❢r♦♠ ❧✐♥❡ t♦ ❧✐♥❡✳
❲❡ r❡❝❛❧❧ t❤❛t ✇❡ ❞❡♥♦t❡ ❜② ‖t‖∞,A t❤❡ ✐♥✜♥✐t❡ ♥♦r♠ ♦❢ ❛ ❢✉♥❝t✐♦♥ t ♦✈❡r ❛ s❡t A✱ ❜② ‖t‖A ✐ts
❍✐❧❜❡rt ♥♦r♠✱ ❛♥❞ ❜② 〈., 〉A t❤❡ ❛ss♦❝✐❛t❡❞ s❝❛❧❛r ♣r♦❞✉❝t✳
✺✳✶✳ Pr❡❧✐♠✐♥❛r② r❡s✉❧ts✳ ▲❡t ✉s st❛rt ❜② s❡tt✐♥❣ ❛ r❡s✉❧t ✇❤✐❝❤ ✐s t❤❡ ❦❡② ❛r❣✉♠❡♥t ✐♥ t❤❡
♣r♦♦❢ ♦❢ t❤❡ ♠❛✐♥ t❤❡♦r❡♠✳ ❲❡ ❝♦♥s✐❞❡r t❤❡ ❝❡♥tr❡❞ ❡♠♣✐r✐❝❛❧ ♣r♦❝❡ss ❞❡✜♥❡❞ ❜②
✭✶✹✮ ∀t ∈ L2([0; 1]×A2), νn(t) = 1
n
n∑
i=1
t (FX(Xi), Yi)− E [t (FX(Xi), Yi)] .
❚❤❡ ❛✐♠ ♦❢ t❤❡ ❢♦❧❧♦✇✐♥❣ ♣r♦♣♦s✐t✐♦♥ ✐s t♦ ❝♦♥tr♦❧ t❤❡ ❞❡✈✐❛t✐♦♥s ♦❢ t❤❡ s✉♣r❡♠✉♠ ♦❢ t❤✐s ♣r♦❝❡ss
♦♥ t❤❡ ✉♥✐t s♣❤❡r❡ ♦❢ Sm
S(m) = {t ∈ Sm, ‖t‖ = 1} .
Pr♦♣♦s✐t✐♦♥ ✷✳ ■❢ t❤❡ ❢✉♥❝t✐♦♥ h ✐s ❜♦✉♥❞❡❞ ♦♥ [0; 1]×A2✱ ❢♦r ❛❧❧ δ > 0✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t
C > 0✱ ❞❡♣❡♥❞✐♥❣ ♦♥ ‖h‖∞✱ s✉❝❤ t❤❛t✱
E
[
max
m′∈Mn
(
sup
t∈S(m′)
ν2n(t)− 2(1 + 2δ)
Dm′1Dm′2
n
)
+
]
≤ C
n
.
Pr♦♦❢ ♦❢ Pr♦♣♦s✐t✐♦♥ ✷✳ ❲❡ ✜rst ❜♦✉♥❞ t❤❡ ♠❛①✐♠✉♠ ❜② ❛ s✉♠✿
E
[
max
m′∈Mn
(
sup
t∈S(m′)
ν2n(t)− c(δ)
Dm′1Dm′2
n
)
+
]
≤
∑
m′∈Mn
E
[(
sup
t∈S(m′)
ν2n(t)− c(δ)
Dm′1Dm′2
n
)
+
]
,
✇✐t❤ t❤❡ ❛❜❜r❡✈✐❛t✐♦♥ c(δ) = 2(1 + 2δ) ❛♥❞ ✇❡ ❛♣♣❧② t❤❡ ❢♦❧❧♦✇✐♥❣ ❝♦♥❝❡♥tr❛t✐♦♥ ✐♥❡q✉❛❧✐t②✳
✶✹ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
b(x) ε X n = 60 500 2000 ▼❡t❤♦❞
2x+ 5 N (0, 1) U[0;1] ✶✾✳✽✶ ✷✳✽✼✾ ✶✳✸✷✼ p˜i
✼✳✹✹✻ ✷✳✺✸✻ ✶✳✹✵✾ p˜iBCL
U[−1;1] ✷✵✳✽✼✶ ✹✳✽✶✶ ✷✳✾✼✶ p˜i
✾✳✹✹✸ ✻✳✸✽✹ ✺✳✺✵✶ p˜iBCL
N (0, 1) ✸✽✳✷✺✺ ✶✹✳✽✸✸ ✶✶✳✵✸✽ p˜i
✸✼✳✸✼✹ ✹✵✳✷✾✺ ✸✽✳✾✾✸ p˜iBCL
Γ(4, 1) U[0;1] ✺✳✻✷✽ ✵✳✾✻✾ ✵✳✹✼✾ p˜i
✷✳✸✻✶ ✶✳✹✶✼ ✵✳✼✶✺ p˜iBCL
U[−1;1] ✾✳✷✷✹ ✷✳✷✺✺ ✶✳✸✼✻ p˜i
✻✳✻✻✻ ✸✳✺✻✾ ✷✳✸✶✹ p˜iBCL
N (0, 1) ✷✵✳✵✾✹ ✽✳✻✹✶ ✻✳✵✾✸ p˜i
✷✹✳✼✹✾ ✷✵✳✷✵✶ ✷✷✳✺✼✶ p˜iBCL
x2 N (0, 2) U[0;1] ✺✳✵✻ ✵✳✷✽✽ ✵✳✷✺✽ p˜i
✷✳✾✽✻ ✵✳✺✷✼ ✵✳✺✹✽ p˜iBCL
U[−1;1] ✶✵✳✸✽✶ ✵✳✺✹✻ ✵✳✹✷✽ p˜i
✹✳✷✼✼ ✵✳✽✹✻ ✶✳✵✸✸ p˜iBCL
N (0, 1) ✷✵✳✶✶✸ ✷✳✻✺✽ ✷✳✸✼✾ p˜i
✶✹✳✹✹✷ ✷✳✼✺✹ ✷✳✸✾✺ p˜iBCL
Γ(4, 1) U[0;1] ✺✳✽✹✺ ✵✳✽✶✶ ✵✳✸✺✶ p˜i
✷✳✺✵✺ ✵✳✽✾✹ ✵✳✺✹✼ p˜iBCL
U[−1;1] ✶✵✳✽✷✽ ✵✳✻✻✹ ✵✳✺✾✾ p˜i
✹✳✻✼✷ ✶✳✶✹✹ ✵✳✾✺✵ p˜iBCL
N (0, 1) ✷✷✳✸✸✼ ✻✳✷✼✼ ✸✳✺✺✶ p˜i
✶✽✳✼✷✸ ✼✳✸✻✼ ✸✳✼✾✷ p˜iBCL
❚❛❜❧❡ ✷✳ ❱❛❧✉❡s ♦❢ ▼■❙❊ ×100 ❛✈❡r❛❣❡❞ ♦✈❡r 100 s❛♠♣❧❡s✱ ✐♥ ❊①❛♠♣❧❡s ✶ ✭r❡✲
❣r❡ss✐♦♥ ♠♦❞❡❧s✮ ❢♦r t❤❡ ❡st✐♠❛t♦rs p˜i ❛♥❞ p˜iBCL✳
▲❡♠♠❛ ✸✳ ▲❡t ξ1, . . . , ξn ❜❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❛r✐❛❜❧❡s✱ ❛♥❞ ❞❡✜♥❡ νn(r) =
1
n
∑n
i=1 r(ξi)−E[r(ξi)]✱
❢♦r r ❜❡❧♦♥❣✐♥❣ t♦ ❛ ❝♦✉♥t❛❜❧❡ ❝❧❛ss R ♦❢ r❡❛❧✲✈❛❧✉❡❞ ♠❡❛s✉r❛❜❧❡ ❢✉♥❝t✐♦♥s✳ ❚❤❡♥✱ ❢♦r δ > 0✱ t❤❡r❡
❡①✐st t❤r❡❡ ❝♦♥st❛♥ts cl✱ l = 1, 2, 3✱ s✉❝❤ t❤❛t
E
[(
sup
r∈R
(νn (r))
2 − c(δ)H2
)
+
]
≤ c1
{
v
n
exp
(
−c2δnH
2
v
)
✭✶✺✮
+
M21
C2(δ)n2
exp
(
−c3C(δ)
√
δ
nH
M1
)}
,
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✶✺
❊①❛♠♣❧❡ n = 60 500 2000 ▼❡t❤♦❞
❊① ✷ ✼✳✻✷✶ ✶✳✶✻✸ ✵✳✹✾✽ p˜i
✷✳✼✸✾ ✶✳✶✼✽ ✵✳✻✺✼ p˜iBCL
❊① ✸ ✶✹✳✹✺✶ ✶✷✳✷✻✹ ✶✷✳✽✼ p˜i
✶✸✳✶✺✸ ✶✷✳✼✻✹ ✶✸✳✶✼✺ p˜iBCL
❊① ✹ ✸✳✻✶✼ ✵✳✾✵✼ ✵✳✺✺✼ p˜i
✷✳✹✵✼ ✶✳✶✹✷ ✵✳✻✶✶ p˜iBCL
❚❛❜❧❡ ✸✳ ❱❛❧✉❡s ♦❢ ▼■❙❊ ×100 ❛✈❡r❛❣❡❞ ♦✈❡r 100 s❛♠♣❧❡s✱ ✐♥ ❊①❛♠♣❧❡ ✷✱✸✱✹✱✺
❢♦r t❤❡ ❡st✐♠❛t♦rs p˜i ❛♥❞ p˜iBCL✳
✇✐t❤✱ C(δ) = (
√
1 + δ − 1) ∧ 1✱ c(δ) = 2(1 + 2δ) ❛♥❞
sup
r∈R
‖r‖∞ ≤M1✱ E
[
sup
r∈R
|νn(r)|
]
≤ H✱ ❛♥❞ sup
r∈R
❱❛r (r (ξ1)) ≤ v.
■♥❡q✉❛❧✐t② ✭✶✺✮ ✐s ❛ ❝❧❛ss✐❝❛❧ ❝♦♥s❡q✉❡♥❝❡ ♦❢ ❚❛❧❛❣r❛♥❞✬s ■♥❡q✉❛❧✐t② ❣✐✈❡♥ ✐♥ ❑❧❡✐♥ ❛♥❞ ❘✐♦
❬✷✵✵✺❪✿ s❡❡ ❢♦r ❡①❛♠♣❧❡ ▲❡♠♠❛ 5 ✭♣❛❣❡ ✽✶✷✮ ✐♥ ▲❛❝♦✉r ❬✷✵✵✽❪✳ ❯s✐♥❣ ❞❡♥s✐t② ❛r❣✉♠❡♥ts✱ ✇❡ ❝❛♥
❛♣♣❧② ✐t t♦ t❤❡ ✉♥✐t s♣❤❡r❡ ♦❢ ❛ ✜♥✐t❡ ❞✐♠❡♥s✐♦♥❛❧ ❧✐♥❡❛r s♣❛❝❡✱ t❤❛t ✐s S(m′)✱ ❢♦r ♦✉r ♣r♦❜❧❡♠✳
❲❡ r❡♣❧❛❝❡ ❛❧s♦ t❤❡ ❢✉♥❝t✐♦♥s r ❜② rt : (x, y) 7→ t(FX(x), y)✱ ❛♥❞ ❝♦♠♣✉t❡ t❤❡ ❝♦♥st❛♥ts M1, H
❛♥❞ v✳ ◆♦t✐❝❡ ✜rst t❤❛t ‖rt‖∞ ≤ ‖t‖∞✱ ✇❡ ❞❡❞✉❝❡ ❢r♦♠ Pr♦♣❡rt② ✭✸✮ t❤❛t ✇❡ ❝❛♥ s❡t M1 =√
Dm′1Dm′2 ✳ ■❢ t ∈ S(m′)✱ ✐t ❝❛♥ ❜❡ ✇r✐tt❡♥ t =
∑Dm′1
j=1
∑Dm′2
k=1 bj,kϕj ⊗ϕk✱ ✇✐t❤
∑
j,k b
2
j,k = 1✳ ❙♦✱
✉s✐♥❣ t❤❡ ❧✐♥❡❛r✐t② ♦❢ t❤❡ ♣r♦❝❡ss✱ ❛♥❞ ❈❛✉❝❤②✲❙❝❤✇❛r③✬s ■♥❡q✉❛❧✐t②✱ ✇❡ ❣❡t supt∈S(m′) νn(t)
2 ≤∑Dm′1
j=1
∑Dm′2
k=1 ν
2
n(ϕj ⊗ ϕk). ❲❡ ✉s❡ ❛♥❡✇ Pr♦♣❡rt② ✭✸✮ t♦ ❞❡✜♥❡ H2✿
E
[
sup
t∈S(m′)
ν2n(t)
]
≤
Dm′1∑
j=1
Dm′2∑
k=1
1
n
❱❛r (ϕj(FX(X1))ϕk(Y1)) ≤
Dm′1Dm′2
n
:= H2.
❋✐♥❛❧❧②✱ ❱❛r(t(FX(X1), Y1)) ≤ E[t2(FX(X1), Y1)] ≤ ‖t‖2‖h‖∞ = ‖h‖∞ := v. ❲❡ ❥✉st r❡♣❧❛❝❡ t❤❡
q✉❛♥t✐t✐❡s M1, H ❛♥❞ v ❜② t❤❡ ✈❛❧✉❡s ❞❡r✐✈❡❞ ❛❜♦✈❡ ✐♥ ■♥❡q✉❛❧✐t② ✭✶✺✮✿∑
m′∈Mn
E
[(
sup
t∈S(m′)
νn(t)
2 − c(δ)Dm
′
1
Dm′2
n
)
+
]
≤ c1


∑
m′∈Mn
1
n
exp
(
−c2Dm′1Dm′2
)
+
∑
m′∈Mn
Dm′1Dm′2
n2
exp
(−c3√n)

 .
■t r❡♠❛✐♥s t♦ r❡♠❛r❦ t❤❛t t❤❡ ✜rst s✉♠ ✐s ❛ ❝♦♥st❛♥t ❛♥❞ t❤❛t
∑
m′∈Mn
Dm′1Dm′2 ≤ n2 t♦ ❝♦♥❝❧✉❞❡
t❤❡ ♣r♦♦❢✳
✷
❲❡ ❛❧s♦ s❡t t❤❡ ❢♦❧❧♦✇✐♥❣ ✉s❡❢✉❧ ❧❡♠♠❛✳
✶✻ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
Pr♦♣♦s✐t✐♦♥ ✹✳ ▲❡t ν : L2([0; 1]×A2) 7→ R ❜❡ ❛ ❧✐♥❡❛r ❢✉♥❝t✐♦♥❛❧✳ ▲❡t ❛❧s♦ m = (m1,m2) ❜❡ ❛♥
✐♥❞❡① ♦❢ t❤❡ ❝♦❧❧❡❝t✐♦♥ Mn✳ ❚❤❡♥✱
sup
t∈S(m)
ν2(t) =
Dm1∑
j=1
Dm2∑
k=1
ν2(ϕj ⊗ ϕk).
Pr♦♦❢ ♦❢ Pr♦♣♦s✐t✐♦♥ ✹✳
■❢ t ❜❡❧♦♥❣s t♦ S(m)✱ ✐t ❝❛♥ ❜❡ ✇r✐tt❡♥ t =∑Dm1j=1 ∑Dm2k=1 bj,kϕj ⊗ ϕk✱ ✇✐t❤ ∑Dm1j=1 ∑Dm2k=1 b2j,k = 1✳
❚❤✉s✱ ❜② t❤❡ ❧✐♥❡❛r✐t② ♦❢ ν ❛♥❞ t❤❡ ❈❛✉❝❤②✲❙❝❤✇❛r③ ■♥❡q✉❛❧✐t②✱
ν2(t) =

Dm1∑
j=1
Dm2∑
k=1
bj,kν(ϕj ⊗ ϕk)


2
≤
Dm1∑
j=1
Dm2∑
k=1
ν2(ϕj ⊗ ϕk).
❚❤✐s ❧❡❛❞s t♦ supt∈S(m) ν
2(t) ≤∑Dm1j=1 ∑Dm2k=1 ν2(ϕj ⊗ ϕk)✳ ❚❤❡ ❡q✉❛❧✐t② ✐s ♦❜t❛✐♥❡❞ ❜② ❝❤♦♦s✐♥❣
t =
∑Dm1
j=1
∑Dm2
k=1 bj,kϕj ⊗ ϕk ∈ L2([0; 1])✱ ✇✐t❤ bj,k = ν(ϕj ⊗ ϕk)/(
∑Dm1
j′=1
∑Dm2
k′=1 ν
2(ϕj′ ⊗ ϕk′))✳
✷
✺✳✷✳ Pr♦♦❢ ♦❢ ■♥❡q✉❛❧✐t② ✭✶✸✮ ✐♥ t❤❡ t❤❡♦r❡t✐❝❛❧ ❝❛s❡ ♦❢ ❦♥♦✇♥ ❝✳❞✳❢ FX ✳ ❲❡ ❞❡❛❧ ✜rst
✇✐t❤ t❤❡ ❡st✐♠❛t♦r p˜i0 ✭❞❡✜♥❡❞ ❜② ✭✶✵✮✮✿ ✐t s❛t✐s✜❡s t❤❡ ❢♦❧❧♦✇✐♥❣ ✐♥❡q✉❛❧✐t②✿
E
[
‖p˜i0 − pi‖2fX
]
≤ c min
m∈Mn
{
Dm1Dm2
n
+
∥∥piFXm − pi∥∥2fX
}
+
C
n
,
❛♥❞ ✐ts ♣r♦♦❢ ✐s ❛ s✐♠♣❧❡ ❡①❛♠♣❧❡ ♦❢ t❤❡ s❝❤❡♠❡ ✇❡ ✇✐❧❧ ✉s❡ t♦ ♣r♦✈❡ t❤❡ ♠❛✐♥ r❡s✉❧t✱ ❚❤❡♦r❡♠
✶✳ ❋♦r t❤❡ s❛❦❡ ♦❢ s✐♠♣❧✐❝✐t②✱ ✐♥ t❤✐s s❡❝t✐♦♥✱ ✇❡ ❞❡♥♦t❡ ❜② mˆ t❤❡ s❡❧❡❝t❡❞ ✐♥❞❡① mˆFX ✱ ❜② V t❤❡
♣❡♥❛❧t② V FX ✱ ❛♥❞ ❜② A t❤❡ q✉❛♥t✐t② A(., FX)✳ ▲❡t Sm ❜❡ ❛ ✜①❡❞ ♠♦❞❡❧ ✐♥ t❤❡ ❝♦❧❧❡❝t✐♦♥ ✐♥❞❡①❡❞
❜② Mn✳
✺✳✷✳✶✳ ▼❛✐♥ ♣❛rt ♦❢ t❤❡ ♣r♦♦❢ ♦❢ ■♥❡q✉❛❧✐t② ✭✶✸✮✳ ❲❡ ❞❡❝♦♠♣♦s❡ t❤❡ ❧♦ss ♦❢ t❤❡ ❡st✐♠❛t♦r ❛s
❢♦❧❧♦✇s✿
‖p˜i0 − pi‖2fX =
∥∥∥hˆFXmˆ − h∥∥∥2 ≤ 3∥∥∥hˆFXmˆ − hˆFXm∧mˆ∥∥∥2 + 3∥∥∥hˆFXm∧mˆ − hˆFXm ∥∥∥2 + 3∥∥∥hˆFXm − h∥∥∥2 .
❇② ❞❡✜♥✐t✐♦♥ ♦❢ A✱∥∥∥hˆFXmˆ − h∥∥∥2 ≤ 3 (A(m) + V (mˆ)) + 3 (A(mˆ) + V (m)) + 3∥∥∥hˆFXm − h∥∥∥2 ,
▼♦r❡♦✈❡r✱ ❜② ❞❡✜♥✐t✐♦♥ ♦❢ mˆ✱ A(mˆ) + V (mˆ) ≤ A(m) + V (m)✱ ✇❤✐❝❤ ❧❡❛❞s t♦∥∥∥hˆFXmˆ − h∥∥∥2 ≤ 6 (A(m) + V (m)) + 3∥∥∥hˆFXm − h∥∥∥2 .
❲❡ ❤❛✈❡ ❛❧r❡❛❞② ❜♦✉♥❞❡❞ t❤❡ r✐s❦ ♦❢ t❤❡ ❡st✐♠❛t♦r ♦♥ ❛ ✜①❡❞ ♠♦❞❡❧ ✭s❡❡ ❙❡❝t✐♦♥ ✷✳✸✳✶✱ ■♥❡q✉❛❧✐t✐❡s
✭✺✮ ❛♥❞ ✭✻✮✮✱ t❤❡r❡❢♦r❡✱ ❜② ❞❡✜♥✐t✐♦♥ ♦❢ V ✱ ✇❡ ❣❡t
✭✶✻✮ E
[∥∥∥hˆFXmˆ − h∥∥∥2
]
≤ 6E [A(m)] + (6c0 + 3)Dm1Dm2
n
+ 3 ‖hm − h‖2 .
❚♦ ♣✉rs✉❡ t❤❡ ♣r♦♦❢✱ ✇❡ ❤❛✈❡ t♦ ❝♦♥tr♦❧ t❤❡ ❡①♣❡❝t❛t✐♦♥ ♦❢ A(m)✳ ❇② s♣❧✐tt✐♥❣ t❤❡ ♥♦r♠ ‖hˆFXm′ −
hˆFXm∧m′‖2 ❢♦r m,m′ ∈Mn✱ ❛♥❞ ✉s✐♥❣ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ A✱ ✇❡ ❣❡t
A(m) ≤ 3 max
m′∈Mn
[∥∥∥hˆFXm′ − hm′∥∥∥2 − V (m′)6
]
+
+ 3 max
m′∈Mn
[∥∥∥hm∧m′ − hˆFXm∧m′∥∥∥2 − V (m′)6
]
+
+3 max
m′∈Mn
‖hm′ − hm∧m′‖2 .
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✶✼
❚❤❡ t❤r❡❡ t❡r♠s ♦❢ t❤❡ ❛❜♦✈❡ ❞❡❝♦♠♣♦s✐t✐♦♥ ❛r❡ st✉❞✐❡❞ ✐♥ t❤❡ ❢♦❧❧♦✇✐♥❣ ❧❡♠♠❛s✱ ♣r♦✈❡❞ ❥✉st
❜❡❧♦✇✳
▲❡♠♠❛ ✺✳ ■❢ t❤❡ ❢✉♥❝t✐♦♥ h ✐s ❜♦✉♥❞❡❞ ♦♥ [0; 1]× A2✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t C > 0 s✉❝❤ t❤❛t✱
❢♦r m ∈Mn✱
(a) E
[
max
m′∈Mn
(∥∥∥hˆFXm′ − hm′∥∥∥2 − V (m′)6
)
+
]
≤ C
n
,
(b) E
[
max
m′∈Mn
(∥∥∥hm∧m′ − hˆFXm∧m′∥∥∥2 − V (m′)6
)
+
]
≤ C
n
.
▲❡♠♠❛ ✻✳ ■❢ t❤❡ ❢✉♥❝t✐♦♥ h ✐s ❜♦✉♥❞❡❞ ♦♥ [0; 1]×A2✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t C > 0 s✉❝❤ t❤❛t✱
max
m′∈Mn
‖hm′ − hm∧m′‖2 ≤ 4‖hm − h‖2.
❚❤❡s❡ ✐♥❡q✉❛❧✐t✐❡s ✐♠♣❧② t❤❛t
✭✶✼✮ E[A(m)] ≤ C
n
+ 12‖hm − h‖2.
●❛t❤❡r✐♥❣ t❤✐s ✇✐t❤ ■♥❡q✉❛❧✐t② ✭✶✻✮ ❡♥❞s t❤❡ ♣r♦♦❢ ♦❢ t❤❡ ❚❤❡♦r❡♠✳
✷
✺✳✷✳✷✳ Pr♦♦❢ ♦❢ ▲❡♠♠❛ ✺✳ ❚♦ s✐♠♣❧✐❢② t❤❡ ♥♦t❛t✐♦♥s✱ ✇❡ ❞❡♥♦t❡ ❜② Tp = ‖hˆFXp − hp‖2 ❢♦r p = m′
♦r p = m ∧m′✱ ❛♥❞ ❜② Up = (Tp − V (m′))+✳
■♥❡q✉❛❧✐t② ✭❛✮✳ ❯s✐♥❣ Pr♦♣♦s✐t✐♦♥ ✹✱ ✇❡ ✜rst ❝♦♠♣✉t❡✱
∥∥∥hˆFXm′ − hm′∥∥∥2 =
Dm′1∑
j=1
Dm′2∑
k=1
(
aˆFXj,k − aj,k
)2
=
Dm′1∑
j=1
Dm′2∑
k=1
ν2n(ϕj ⊗ ϕk) = sup
t∈S(m′)
ν2n(t),
✇✐t❤ νn t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❝❡ss ❞❡✜♥❡❞ ❜② ✭✶✹✮✳ ❚❤✉s✱
E
[
max
m′∈Mn
Um′
]
= E
[
max
m′∈Mn
(
sup
t∈S(m′)
ν2n(t)−
V (m′)
6
)
+
]
,
❛♥❞ ■♥❡q✉❛❧✐t② (a) ♦❢ t❤❡ ❧❡♠♠❛ ✐s ♣r♦✈❡❞ ❜② ❛♣♣❧②✐♥❣ Pr♦♣♦s✐t✐♦♥ ✷✳
■♥❡q✉❛❧✐t② ✭❜✮✳ ❲❡ ❤❛✈❡ t♦ ❞✐st✐♥❣✉✐s❤ s❡✈❡r❛❧ ❝❛s❡s✱ ❞❡♣❡♥❞✐♥❣ ♦♥ t❤❡ ✈❛❧✉❡ ♦❢ m ∧m′✿
maxm′∈Mn Um∧m′
≤ max
m′∈Mn
m′1≤m1,m
′
2≤m2
Um∧m′ + max
m′∈Mn
m1≤m′1,m2≤m
′
2
Um∧m′ + max
m′∈Mn
m′1≤m1,m2≤m
′
2
Um∧m′ + max
m′∈Mn
m1≤m′1,m
′
2≤m2
Um∧m′ .
• ❋✐rst t❡r♠✿ m′1 ≤ m1 ❛♥❞ m′2 ≤ m2✳ ■♥ t❤✐s ❝❛s❡✱ m∧m′ = m′✳ ❚❤✉s✱ ✇❡ ❜♦✉♥❞ r♦✉❣❤❧②
E

 max
m′∈Mn
m′1≤m1,m
′
2≤m2
Um∧m′

 ≤ E [ max
m′∈Mn
Um′
]
,
❛♥❞ ✉s❡ ■♥❡q✉❛❧✐t② (a) t♦ ❝♦♥❝❧✉❞❡ t❤❛t t❤✐s t❡r♠ ✐s ❜♦✉♥❞❡❞ ❜② C/n✳
✶✽ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
• ❙❡❝♦♥❞ t❡r♠✿ m1 ≤ m′1 ❡t m2 ≤ m′2✳ ❍❡r❡✱ m ∧m′ = m✳ ❯s✐♥❣ V (m) ≤ V (m′) ✭❜❡❝❛✉s❡
Dml ≤ Dm′l ✱ l = 1, 2✮✱ ✇❡ ❤❛✈❡
E

 max
m′∈Mn
m1≤m′1,m2≤m
′
2
Um∧m′

 ≤ E

 max
m′∈Mn
m1≤m′1,m2≤m
′
2
(
Tm − V (m)
6
)
+

 = E [(Tm − V (m)
6
)
+
]
,
❛♥❞ ✐t ❝❛♥ ❜❡ s❡❡♥ ❛s ❛ ❝♦♥s❡q✉❡♥❝❡ ♦❢ Pr♦♣♦s✐t✐♦♥ ✷ ❛♥❞ ♦❢ t❤❡ ❜❡❣✐♥♥✐♥❣ ♦❢ t❤❡ ♣r♦♦❢
♦❢ ■♥❡q✉❛❧✐t② (a) t❤❛t t❤✐s ❧❛st t❡r♠ ✐s ❜♦✉♥❞❡❞ ❜② C/n✳
• ❚❤✐r❞ t❡r♠✿ m′1 ≤ m1 ❡t m2 ≤ m′2✳ ❍❡r❡✱ ✇❡ ❤❛✈❡ m ∧ m′ = (m′1,m2)✳ ❲❡ ✉s❡
V ((m′1,m2)) ≤ V (m′1,m′2) t♦ ❣❡t
E

 max
m′∈Mn
m′1≤m1,m2≤m
′
2
Um∧m′

 ≤ E

 max
m′∈Mn
m′1≤m1,m2≤m
′
2
(
T(m′1,m2) −
V ((m′1,m2))
6
)
+

 ,
≤
∑
m′1∈I
(1)
n
E
[(
T(m′1,m2) −
V ((m′1,m2))
6
)
+
]
.
❚❤❡ ❧❛st t❡r♠ ✐s ❛❧s♦ ❜♦✉♥❞❡❞ ❜② C/n✱ ✉s✐♥❣ ❛ s❧✐❣❤t❧② ❞✐✛❡r❡♥t ✈❡rs✐♦♥ ♦❢ Pr♦♣♦s✐t✐♦♥
✷ ✭t❛❦❡ t❤❡ ♠❛①✐♠✉♠ ♦♥❧② ♦✈❡r m′1 ∈ I(1)n ✐♥st❡❛❞ ♦❢ ♦✈❡r m ∈ Mn✱ ❛♥❞ r❡♣❧❛❝❡ m ❜②
m ∧m′✮✳
• ❋♦✉rt❤ t❡r♠✿ m1 ≤ m′1 ❡t m′2 ≤ m2✳ ❲❡ ❞❡❛❧ ✇✐t❤ t❤✐s ❝❛s❡ ❜② ✉s✐♥❣ t❤❡ s❛♠❡ ❛r❣✉♠❡♥ts
❛s ❢♦r t❤❡ ♣r❡✈✐♦✉s ❝❛s❡✳
❲❡ ❝♦♥❝❧✉❞❡ t❤❛t E[maxm′∈Mn Um∧m′ ] ✐s ✉♣♣❡r✲❜♦✉♥❞❡❞ ❜② C/n✳
✷
✺✳✷✳✸✳ Pr♦♦❢ ♦❢ ▲❡♠♠❛ ✻✳ ❋♦❧❧♦✇✐♥❣ t❤❡ s❛♠❡ ❧✐♥❡s ❛s ✐♥ t❤❡ ♣r♦♦❢ ♦❢ ▲❡♠♠❛ ✺✱ ✇❡ ❞✐st✐♥❣✉✐s❤
❢♦✉r ❝❛s❡s✿
• m′1 ≤ m1 ❛♥❞ m′2 ≤ m2✳ ❋♦r s✉❝❤ ❝♦✉♣❧❡s (m1,m2) ❛♥❞ (m′1,m′2)✱ ‖hm′ − hm∧m′‖2 = 0✳
• m1 ≤ m′1 ❡t m2 ≤ m′2✳ ❲❡ ♥♦t✐❝❡ ✜rst t❤❛t ‖hm′ − hm∧m′‖2 = ‖hm′ − hm‖2 ≤ 2‖hm′ −
h‖2 + 2‖hm − h‖2✳ ❙✐♥❝❡ t❤❡ ♠♦❞❡❧s ❛r❡ ♥❡st❡❞ ✐♥ ❡❛❝❤ ❞✐r❡❝t✐♦♥ ✭s❡❡ Pr♦♣❡rt② ✭✹✮✮✱
✇❡ ❤❛✈❡ Sm = Sm1 × Sm2 ⊂ Sm′1 × Sm′2 = Sm′ ✳ ❈♦♥s❡q✉❡♥t❧②✱ hm ∈ Sm′ ✱ ❛♥❞ ❜② t❤❡
❞❡✜♥✐t✐♦♥ ♦❢ t❤❡ ♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥ ♦♥t♦ Sm′ ✱ ✇❡ ❣❡t ‖hm′ − h‖ ≤ ‖hm − h‖✳ ❚❤✐s
❧❡❛❞s t♦ ‖hm′ − hm∧m′‖2 ≤ 4‖hm − h‖2✳
• m′1 ≤ m1 ❡t m2 ≤ m′2✳ ❚♦ ❞❡❛❧ ✇✐t❤ t❤✐s ❝❛s❡✱ ✇❡ ✉s❡ ✜rst t❤❡ ❢♦❧❧♦✇✐♥❣ r❡♠❛r❦✿ ✐❢
t ❜❡❧♦♥❣s t♦ L2([0; 1] × A2)✱ t❤❡♥ ❢♦r ❛❧❧ u ∈ [0; 1]✱ y 7→ t(u, y) ❜❡❧♦♥❣s t♦ L2(A2) ❛♥❞
y ∈ A2✱ u 7→ t(u, y) ❜❡❧♦♥❣s t♦ L2([0; 1])✳ ▼♦r❡♦✈❡r✱ ❜② ❞❡♥♦t✐♥❣ ❜② G1 ✭r❡s♣❡❝t✐✈❡❧② G2✮
❛ ❝❧♦s❡❞ ❧✐♥❡❛r s✉❜s♣❛❝❡ ♦❢ L2([0; 1]) ✭r❡s♣❡❝t✐✈❡❧② ♦❢ L2(A2)✮✱ ❛♥❞ ❜② ΠG t❤❡ ♣r♦❥❡❝t✐♦♥
♦♣❡r❛t♦r ♦♥t♦ ❛ s✉❜s♣❛❝❡ G✱ t❤❡ ❢♦❧❧♦✇✐♥❣ ❡q✉❛❧✐t② ❤♦❧❞s✿
ΠG1×G2t = ΠG1×L2(A2)
(
ΠL2([0;1])×G2t
)
.
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✶✾
■♥ ♦✉r s❡tt✐♥❣✱ ✇❡ t❤✉s ❝♦♠♣✉t❡
‖hm′ − hm∧m′‖2 =
∥∥∥ΠSm′1×L2(A2)
[
ΠL2([0;1])×Sm′2
h−ΠL2([0;1])×Sm2h
]∥∥∥2 ,
≤
∥∥∥ΠL2([0;1])×Sm′2h−ΠL2([0;1])×Sm2h
∥∥∥2 ,
≤ 2
∥∥∥ΠL2([0;1])×Sm′2h− h
∥∥∥2 + 2∥∥∥ΠL2([0;1])×Sm2h− h
∥∥∥2 ,
≤ 4
∥∥∥ΠL2([0;1])×Sm2h− h
∥∥∥2 ≤ 4‖hm − h‖2,
✇❤❡r❡ t❤❡ ✐♥❡q✉❛❧✐t✐❡s ♦❢ t❤❡ ❧❛st ❧✐♥❡ ❛r❡ ♦❜t❛✐♥❡❞ ❜② ♥♦t✐❝✐♥❣ t❤❛t Sm2 ⊂ Sm′2 ❛♥❞ t❤❛t
Sm1 ⊂ L2([0; 1])✱ ❛♥❞ ❜② ✉s✐♥❣ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ ♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥s✳
• m1 ≤ m′1 ❡t m′2 ≤ m2✳ ❇② s②♠♠❡tr②✱ t❤✐s ❝❛s❡ ❝❛♥ ❜❡ ❤❛♥❞❧❡❞ s✐♠✐❧❛r❧② t♦ t❤❡ ❧❛tt❡r✳
●❛t❤❡r✐♥❣ t❤❡ ❜♦✉♥❞s ♦❢ t❤❡ ❢♦✉r ❝❛s❡s ❛♥❞ t❛❦✐♥❣ t❤❡ ♠❛①✐♠✉♠ ♦❢ t❤❡ ❢♦✉r ✉♣♣❡r✲❜♦✉♥❞s ❧❡❛❞
t♦ t❤❡ ❝♦♥❝❧✉s✐♦♥✿
max
m′∈Mn
‖hm′ − hm∧m′‖2 ≤ max
{
0, 4‖hm − h‖2
}
= 4‖hm − h‖2.
✷
✺✳✸✳ Pr♦♦❢ ♦❢ ❚❤❡♦r❡♠ ✶✳ ❚♦ s✐♠♣❧✐❢② t❤❡ ♥♦t❛t✐♦♥s✱ ✇❡ ✇r✐t❡ ✐♥ t❤✐s s❡❝t✐♦♥ A(m) t♦ r❡♣❧❛❝❡
A(m, Fˆn)✱ V ❢♦r V Fˆ ✱ ❛♥❞ mˆ ✐♥st❡❛❞ ♦❢ mˆFˆ ✳ ❚❤❡ ♠❛✐♥ ✐❞❡❛ ♦❢ t❤❡ ♣r♦♦❢ ✐s t♦ r❡❝♦✈❡r t❤❡
❢r❛♠❡✇♦r❦ ♦❢ t❤❡ ♣r♦♦❢ ♦❢ ❙❡❝t✐♦♥ ✺✳✷✳ ❚❤❡ ❝♦♠♣✉t❛t✐♦♥s ❛r❡ ♠♦r❡ t❡❝❤♥✐❝❛❧✱ s✐♥❝❡ t❤❡ ❡st✐♠❛t♦r
p˜i = hˆFˆmˆ(Fˆ (.), .) ❞❡♣❡♥❞s ✐♥ t✇♦ ✇❛②s ♦♥ Fˆ ✳ ❲❡ ❞❡♥♦t❡ ✐t ❜② pˆi
Fˆ ,Fˆ
mˆ ✱ ❛♥❞ ❝♦❤❡r❡♥t❧②✱ ✇❡ ❞❡♥♦t❡ ❜②
pˆiFX ,FXmˆ t❤❡ ❡st✐♠❛t♦r ♣r❡✈✐♦✉s❧② st✉❞✐❡❞✱ t❤❛t ✐s p˜i0✳ ❲❡ ❛❧s♦ ✐♥tr♦❞✉❝❡ t❤❡ ❢♦❧❧♦✇✐♥❣ ✐♥t❡r♠❡❞✐❛t❡✿
✭✶✽✮ ∀(x, y) ∈ A1 ×A2, pˆiFˆ ,FX (x, y) = hˆFˆmˆ(FX(x), y).
❚❤❡s❡ ♥♦t❛t✐♦♥s ❛❧s♦ s✉✐t ✇❡❧❧ ❢♦r ❛ ✜①❡❞ ✐♥❞❡①m ∈Mn✳ ❲❡ ❞❡♥♦t❡ ❜② E[.|(X−l)] t❤❡ ❝♦♥❞✐t✐♦♥❛❧
❡①♣❡❝t❛t✐♦♥ ❣✐✈❡♥ t❤❡ s❛♠♣❧❡ (X−l)l=1,...,n ✭t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ✈❛r✐❛♥❝❡ ✇✐❧❧ ❜❡ ❝♦❤❡r❡♥t❧② ❞❡♥♦t❡❞
❜② ❱❛r(.|(X−l))✮✳ ❆ ❦❡② ♣♦✐♥t ✐s t❤❡ ❢♦❧❧♦✇✐♥❣ ❞❡❝♦♠♣♦s✐t✐♦♥ ✇❤✐❝❤ ❤♦❧❞s ❢♦r ❛♥② ✐♥❞❡① m✿
‖pˆiFˆ ,Fˆm − pi‖2fX ≤ 6
∑4
l=0 T
m
l , ✇✐t❤
✭✶✾✮
Tm0 = ‖pi − piFXm ‖2fX + ‖piFXm − pˆiFX ,FXm ‖2fX ,
Tm1 =
∥∥∥pˆiFX ,FXm − pˆiFˆ ,FXm − E [pˆiFX ,FXm − pˆiFˆ ,FXm |(X−l)l ]∥∥∥2
fX
,
Tm2 =
∥∥∥pˆiFˆ ,FXm − pˆiFˆ ,Fˆm − E [pˆiFˆ ,FXm − pˆiFˆ ,Fˆm |(X−l)l ]∥∥∥2
fX
,
Tm3 =
∥∥∥E [pˆiFX ,FXm − pˆiFˆ ,FXm |(X−l)l ]∥∥∥2
fX
, Tm4 =
∥∥∥E [pˆiFˆ ,FXm − pˆiFˆ ,Fˆm |(X−l)l ]∥∥∥2
fX
.
▲❡t ✉s r❡♠❛r❦ t❤❛t Tm0 ✐s t❤❡ ❜✐❛s✲✈❛r✐❛♥❝❡ ❞❡❝♦♠♣♦s✐t✐♦♥ ❢♦r t❤❡ r✐s❦ ♦❢ ❛♥ ❡st✐♠❛t♦r pˆi
FX ,FX
m ✱
❛♥❞ ❤❛s ❛❧r❡❛❞② ❜❡❡♥ st✉❞✐❡❞ ✭s❡❡ ❙❡❝t✐♦♥ ✷✳✸✳✶✮✳ ❚❤❡ s❦❡t❝❤ ♦❢ t❤❡ ♣r♦♦❢ ✐s ♥♦✇ t♦ ❞❡❝♦♠♣♦s❡
t❤❡ ❧♦ss ❢✉♥❝t✐♦♥✱ ✉s✐♥❣ t❤❡s❡ ✐♥t❡r♠❡❞✐❛t❡s ❛♥❞ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ A ❛♥❞ V ✱ ❛♥❞ t❤❡♥ t♦ ❜♦✉♥❞
❡❛❝❤ ♦❢ t❤❡ t❡r♠s ❜② CDm1Dm2/n ♦r t♦ ❝❡♥tr❡ t❤❡♠ ✭s♦ ❛s t♦ s❤♦✇ t❤❡② ❛r❡ ♥❡❣❧✐❣✐❜❧❡✮✳
✷✵ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✺✳✸✳✶✳ ▼❛✐♥ ♣❛rt ♦❢ t❤❡ ♣r♦♦❢✳ ❲❡ ❜❡❣✐♥ ❜② ✐♥tr♦❞✉❝✐♥❣ t❤❡ ✐♥t❡r♠❡❞✐❛t❡ ❡st✐♠❛t♦r ❞❡✜♥❡❞ ❜②
✭✶✽✮ ✐♥ t❤❡ ❧♦ss ♦❢ ♦✉r ❡st✐♠❛t♦r✿∥∥∥pˆiFˆ ,Fˆmˆ − pi∥∥∥2
fX
≤ 3
∥∥∥pˆiFˆ ,Fˆmˆ − pˆiFˆ ,FXmˆ − E [pˆiFˆ ,Fˆmˆ − pˆiFˆ ,FXmˆ |(X−l)l ]∥∥∥2
fX
+3
∥∥∥E [pˆiFˆ ,Fˆmˆ − pˆiFˆ ,FXmˆ |(X−l)l ]∥∥∥2
fX
+ 3
∥∥∥pˆiFˆ ,FXmˆ − pi∥∥∥2
fX
,
= 3T mˆ2 + 3T
mˆ
4 + 3
∥∥∥hˆFˆmˆ − h∥∥∥2 .
❚❤❡ ❧❛st t❡r♠ ✐ts❡❧❢ ❝❛♥ ❜❡ ❞❡❝♦♠♣♦s❡❞✱ ❜② ❝♦♥str✉❝t✐♦♥ ♦❢ A✱ V ✱ ❛♥❞ mˆ✿∥∥∥hˆFˆmˆ − h∥∥∥2 ≤ 3∥∥∥hˆFˆmˆ − hˆFˆm∧mˆ∥∥∥2 + 3∥∥∥hˆFˆm∧mˆ − hˆFˆm∥∥∥2 + 3∥∥∥hˆFˆm − h∥∥∥2 ,
≤ 3 (A(m) + V (mˆ)) + 3 (A (mˆ) + V (m)) + 3
∥∥∥hˆFˆm − h∥∥∥2 ,
= 3 (A(m) + 2V (m)) + 3 (A (mˆ) + 2V (mˆ)) + 3
∥∥∥hˆFˆm − h∥∥∥2 − 3V (mˆ)− 3V (m) ,
≤ 6 (A(m) + 2V (m))− 2V (mˆ) + 3
∥∥∥hˆFˆm − h∥∥∥2 .
❋✉rt❤❡r♠♦r❡✱ ‖hˆFˆm − h‖2 = ‖pˆiFˆ ,FXm − pi‖2fX ≤ 3Tm1 + 3Tm3 + 6Tm0 . ❈♦♥s❡q✉❡♥t❧②✱∥∥∥pˆiFˆ ,Fˆmˆ − pi∥∥∥2
fX
≤ 3T mˆ2 + 3T mˆ4 − 3× 2V (mˆ) + 3× 6 (A(m) + 2V (m))✭✷✵✮
+3× 3× (3Tm1 + 3Tm3 + 6Tm0 ) ,
✇❤❡r❡ t❤❡ t❡r♠s Tml ✱ l = 0, . . . , 4 ❛r❡ ❞❡✜♥❡❞ ❜② ✭✶✾✮✳ ❲❡ s♣❧✐t t❤❡ t❡r♠ A✱ ✜rst ✐♥ ❛ s✐♠✐❧❛r ✇❛②
❛s ✐♥ ❙❡❝t✐♦♥ ✺✳✷✳ ▲❡t (m,m′) ∈M2n✱∥∥∥hˆFˆm′ − hˆFˆm∧m′∥∥∥2 ≤ 3∥∥∥hˆFˆm′ − hm′∥∥∥2 + 3 ‖hm′ − hm∧m′‖2 + 3∥∥∥hm∧m′ − hˆFˆm∧m′∥∥∥2 .
❇✉t ✇❡ ✐♠♠❡❞✐❛t❧② tr② t♦ r❡❝♦✈❡r t❤❡ s♣❧✐tt✐♥❣ t❡r♠s ❞❡✜♥❡❞ ❜② ✭✶✾✮✳ ❇② ❛♣♣❧②✐♥❣ Pr♦♣♦s✐t✐♦♥
✹✱ ✇❡ ❣❡t✱ ❢♦r p = m ♦r p = m ∧m′✱
∥∥∥hp − hˆFˆp ∥∥∥2 = sup
t∈S(p)
ν˜2n(t), ν˜n(t) =
1
n
n∑
i=1
t
(
Fˆn(Xi), Yi
)
− E [t (FX(Xi), Yi)] ,
❢♦r ❛ ❢✉♥❝t✐♦♥ t ∈ L2([0; 1]×A2)✳ ❲❡ r❡❝♦✈❡r t❤❡ ♣r❡✈✐♦✉s ❡♠♣✐r✐❝❛❧ ♣r♦❝❡ss ❜② t❤❡ ❞❡❝♦♠♣♦s✐t✐♦♥
ν˜2n(t) ≤ 2ν2n(t) + 2R2n(t)✱ ✇✐t❤ Rn(t) = (1/n)
∑n
i=1 t(Fˆn(Xi), Yi) − t(FX(Xi), Yi). ▼♦r❡♦✈❡r✱ ✐❢ t
❜❡❧♦♥❣s t♦ S(p)✱ ✇❡ ❤❛✈❡ ❛❧r❡❛❞② ✇r✐tt❡♥ t =∑Dp1j=1 ∑Dp2k=1 θj,kϕj ⊗ϕk✱ ✇✐t❤∑Dp1j=1 ∑Dp2k=1 θ2j,k = 1✳
❯s✐♥❣ t❤✐s ❡①♣r❡ss✐♦♥✱ ❈❛✉❝❤②✲❙❝❤✇❛r③ ■♥❡q✉❛❧✐t②✱ ❛♥❞ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ t❤❡ ❝♦❡✣❝✐❡♥ts aˆFXj,k ♦r
aˆFˆj,k ②✐❡❧❞ supt∈S(p)R
2
n(t) =
∑Dp1
j=1
∑Dp2
k=1(aˆ
Fˆ
j,k − aˆFXj,k )2. ❚❤❡ ❝♦♥❞✐t✐♦♥❛❧ ❡①♣❡❝t❛t✐♦♥ ♦❢ aˆFˆj,k − aˆFXj,k
✐s ✐♥tr♦❞✉❝❡❞ t♦ ❣❡t supt∈S(p)R
2
n(t) ≤ 2T p1 + 2T p3 ✳ ❈♦♥s❡q✉❡♥t❧②✱∥∥∥hp − hˆFˆp ∥∥∥2 ≤ 2 sup
t∈S(p)
(νn(t))
2 + 4T p1 + 4T
p
3 .
❇② s✉❜str❛❝t✐♥❣ V (m′)✱ t❛❦✐♥❣ t❤❡ ♠❛①✐♠✉♠ ♦✈❡rm′ ∈Mn ❛♥❞ ✐♥t❡❣r❛t✐♥❣ ❣✐✈❡ ❛♥ ✉♣♣❡r✲❜♦✉♥❞
❢♦r E[A(m)]✳ ❲❡ ✐♥tr♦❞✉❝❡ ✐t ✐♥t♦ ✭✷✵✮ t♦ ♦❜t❛✐♥✿
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✷✶
E
[∥∥∥pˆiFˆ ,Fˆmˆ − pi∥∥∥2
fX
]
✭✷✶✮
≤ 36V (m) + 27E [2Tm0 + Tm1 + Tm3 ] + 18
{
3 max
m′∈Mn
‖hm∧m′ − hm′‖2
+3E
[(
T mˆ2 − V (mˆ)
)
+
]
+ 3E
[(
T mˆ4 − V (mˆ)
)
+
]
+6E
[
max
m′∈Mn
(
sup
t∈S(m′)
(νn(t))
2 − V (m
′)
18× 36
)
+
]
+6E
[
max
m′∈Mn
(
sup
t∈S(m∧m′)
(νn(t))
2 − V (m
′)
18× 36
)
+
]
+12E
[
max
m′∈Mn
(
Tm
′
3 −
V (m′)
18× 72
)
+
]
+ 12E
[
max
m′∈Mn
(
Tm∧m
′
3 −
V (m′)
18× 72
)
+
]
+12E
[
max
m′∈Mn
(
Tm
′
1 −
V (m′)
18× 72
)
+
]
+ 12E
[
max
m′∈Mn
(
Tm∧m
′
1 −
V (m′)
18× 72
)
+
]}
.
✭✷✷✮
❲❡ ❜♦✉♥❞ ❡❛❝❤ ♦❢ t❤❡s❡ t❡r♠s✳ ❙♦♠❡ ♦❢ t❤❡♠ ❤❛✈❡ ❛❧r❡❛❞② ❜❡❡♥ st✉❞✐❡❞✿ r❡❝❛❧❧ ✜rst t❤❛t
E [Tm0 ] ≤
∥∥piFXm − pi∥∥2 + Dm1Dm2n ,
✉s✐♥❣ ✭✺✮ ❛♥❞ ✭✻✮✳ ▼♦r❡♦✈❡r✱ ❛♣♣❧②✐♥❣ t✇✐❝❡ Pr♦♣♦s✐t✐♦♥ ✷ s❤♦✇s t❤❛t
E
[
max
m′∈Mn
(
sup
t∈S(m′)
(νn(t))
2 − V0(m′)
)
+
]
≤ C
n
,
E
[
max
m′∈Mn
(
sup
t∈S(m∧m′)
(νn(t))
2 − V0(m′)
)
+
]
≤ C
n
,
✇✐t❤ V0(m′) = 2(1 + 2δ)Dm′1Dm′2/n. ❈❤♦♦s✐♥❣ c1 ✭s❡❡ t❤❡ ❞❡✜♥✐t✐♦♥ ✭✼✮✮ ❧❛r❣❡r t❤❛♥ 2(1 +
2δ)✱ t❤❡s❡ ✐♥❡q✉❛❧✐t✐❡s ❤♦❧❞ ✇✐t❤ V ✐♥ ♣❧❛❝❡ ♦❢ V0✳ ❋✐♥❛❧❧②✱ ✇❡ ❤❛✈❡ ♣r♦✈❡❞ ✐♥ ▲❡♠♠❛ ✻ t❤❛t
maxm′∈Mn ‖hm′ − hm∧m′‖2 ≤ 4‖hm − h‖2. ❚❛❦✐♥❣ ✐♥t♦ ❛❝❝♦✉♥t t❤❡ ♣r❡✈✐♦✉s ✐♥❡q✉❛❧✐t② (21) ❢♦r
t❤❡ r✐s❦✱ ✇❡ ❣❡t
E
[∥∥∥pˆiFˆ ,Fˆmˆ − pi∥∥∥2
fX
]
≤ 36V (m) + 27× 2Dm1Dm2
n
+ (12× 18 + 27× 2)‖hm − h‖2 + C
n
+3E
[(
T mˆ2 − V (mˆ)
)
+
]
+ 3E
[(
T mˆ4 − V (mˆ)
)
+
]
+ 27E [Tm1 + T
m
3 ]✭✷✸✮
+18
{
12E
[
max
m′∈Mn
(
Tm
′
3 −
V (m′)
18× 72
)
+
]
+ 12E
[
max
m′∈Mn
(
Tm∧m
′
3 −
V (m′)
18× 72
)
+
]
+12E
[
max
m′∈Mn
(
Tm
′
1 −
V (m′)
18× 72
)
+
]
+ 12E
[
max
m′∈Mn
(
Tm∧m
′
1 −
V (m′)
18× 72
)
+
]}
.
✷✷ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
■t r❡♠❛✐♥s t♦ ❜♦✉♥❞ t❤❡ t❡r♠s Tml ✱ l = 1, 2, 3, 4 ♦r t❤❡✐r ❝❡♥tr❡❞ ✈❡rs✐♦♥s✱ ❜② q✉❛♥t✐t✐❡s ♦❢ ♦r❞❡r
❛t ♠♦st Dm1Dm2/n✳ ▲❡t ✉s ✜rst ♥♦t✐❝❡ t❤❛t✱ ❢♦r l = 2, 4✱
E
[(
T mˆl − V (mˆ)
)
+
]
≤ E
[
max
m′∈Mn
(
Tm
′
l − V (m′)
)
+
]
,
❛♥❞ t❤❡♥ ✉s❡ t❤❡ ❧❡♠♠❛s ❥✉st ❜❡❧♦✇✱ ✇❤♦s❡ ♣r♦♦❢s ❛r❡ ❞❡❢❡rr❡❞ t♦ t❤❡ ❢♦❧❧♦✇✐♥❣ s❡❝t✐♦♥s✳
▲❡♠♠❛ ✼✳ ❆ss✉♠✐♥❣ t❤❛t t❤❡ ♠♦❞❡❧s ❛r❡ tr✐❣♦♥♦♠❡tr✐❝✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t C ❞❡♣❡♥❞✐♥❣
♦♥❧② ♦♥ ‖ϕ′2‖∞,[0;1] s✉❝❤ t❤❛t✱ ❢♦r m ∈Mn✱
E [Tm1 ] ≤ C
D3m1Dm2
n2
.
▼♦r❡♦✈❡r✱ t❤❡ ❢♦❧❧♦✇✐♥❣ ✐♥❡q✉❛❧✐t② ❤♦❧❞s✱ ✐❢ Dm1 = O(
√
n/ ln(n))✱ ❢♦r pm′ = m
′ ♦r pm′ = m∧m′✱
❛♥❞ ❢♦r ❛ ❝♦♥st❛♥t C > 0
E
[
max
m′∈Mn
(
T
pm′
1 − V1(m′)
)
+
]
≤ C
n
,
✇✐t❤ V1(m
′) = κ1Dm′1Dm′2/n, ❛♥❞ κ1 ❛ ❝♦♥st❛♥t ❞❡♣❡♥❞✐♥❣ ♦♥❧② ♦♥ ‖ϕ′2‖∞,[0;1]✳
■❢Dm1 = O(n
1/2) ✐♥ ♣❛rt✐❝✉❧❛r✱ t❤❡ ✜rst ✐♥❡q✉❛❧✐t② ♦❢ ▲❡♠♠❛ ✼ ❧❡❛❞s t♦ E[Tm1 ] ≤ CDm1Dm2/n.
▲❡♠♠❛ ✽✳ ❆ss✉♠✐♥❣ t❤❛t t❤❡ ♠♦❞❡❧s ❛r❡ tr✐❣♦♥♦♠❡tr✐❝✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t C✱ ✇❤✐❝❤ ❞❡♣❡♥❞s
♦♥ ‖ϕ′2‖∞,[0;1]✱ s✉❝❤ t❤❛t
E
[
max
m′∈Mn
(
Tm
′
2 − V2(m′)
)
+
]
≤ C ln(n)
n
,
✇✐t❤ V2(m
′) = κ2D
4
m′1
Dm′2 ln
2(n)/n2✱ ❛♥❞ κ2 ❛ ❝♦♥st❛♥t ❞❡♣❡♥❞✐♥❣ ❛❧s♦ ♦♥ ‖ϕ′2‖∞,[0;1]✳
❆ss✉♠✐♥❣ t❤❛t Dm′1 = O(n
1/3/ ln2/3(n))✱ ✇❡ ❤❛✈❡ V2(m′) ≤ V b2 (m′) := κ′2Dm′1Dm′2/n ✭κ′2 ❛
❝♦♥st❛♥t ✐♥❞❡♣❡♥❞❡♥t ♦❢ h✮✳ ❚❤❡ ✐♥❡q✉❛❧✐t② ♦❢ ▲❡♠♠❛ ✽ st✐❧❧ ❤♦❧❞s ❜② r❡♣❧❛❝✐♥❣ V2 ❜② V b2 ✳
▲❡♠♠❛ ✾✳ ❆ss✉♠✐♥❣ t❤❛t t❤❡ ♠♦❞❡❧s ❛r❡ tr✐❣♦♥♦♠❡tr✐❝✱ ❛♥❞ t❤❛t h ✐s C1 ✇✐t❤ r❡s♣❡❝t t♦ ✐ts ✜rst
✈❛r✐❛❜❧❡ ♦♥ [0; 1]✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t C ❞❡♣❡♥❞✐♥❣ ♦♥ ‖ϕ(3)2 ‖∞,[0;1]✱ ‖h‖ ❛♥❞ ‖∂1h‖ ✭∂1 ✐s t❤❡
❞❡r✐✈❛t✐♦♥ ♦♣❡r❛t♦r ✇✐t❤ r❡s♣❡❝t t♦ t❤❡ ✜rst ✈❛r✐❛❜❧❡✮ s✉❝❤ t❤❛t✱ ❢♦r m ∈Mn✱
E [Tm3 ] ≤ C
(
1
n
+
Dm1
n
+
D4m1
n2
+
D7m1
n3
)
.
▼♦r❡♦✈❡r✱ t❤❡ ❢♦❧❧♦✇✐♥❣ ✐♥❡q✉❛❧✐t② ❤♦❧❞s✱ ❢♦r pm′ = m
′ ♦r pm′ = m ∧ m′✱ ❢♦r n ≥ n0(h)✱ ❛♥❞
❛ss✉♠✐♥❣ Dm1 = O(n
1/3) ❛♥❞ Dm2 ≥ c ln4(n) ✭❢♦r ❛ ❝♦♥st❛♥t c > 0✮ ❢♦r ❡❛❝❤ m✱
E
[
max
m′∈Mn
(
T
pm′
3 − V3(m′)
)
+
]
≤ C
n
,
✇✐t❤ V3(m
′) = κ3
Dm′1
Dm′2
n , κ3 ❛ ❝♦♥st❛♥t ✐♥❞❡♣❡♥❞❡♥t ♦❢ h✱ ❛♥❞ n0(h) ❛ ♥♦♥♥❡❣❛t✐✈❡ ✐♥t❡❣❡r
❞❡♣❡♥❞✐♥❣ ♦♥ t❤❡ ❢✉♥❝t✐♦♥ h✳
■❢Dm1 = O(n
1/3) ✐♥ ♣❛rt✐❝✉❧❛r✱ t❤❡ ✜rst ✐♥❡q✉❛❧✐t② ♦❢ ▲❡♠♠❛ ✼ ❧❡❛❞s t♦ E[Tm3 ] ≤ CDm1Dm2/n.
▲❡♠♠❛ ✶✵✳ ❆ss✉♠✐♥❣ t❤❛t t❤❡ ♠♦❞❡❧s ❛r❡ tr✐❣♦♥♦♠❡tr✐❝✱ t❤❛t h ✐s C1 ✇✐t❤ r❡s♣❡❝t t♦ ✐ts ✜rst
✈❛r✐❛❜❧❡ ♦♥ [0; 1] ❛♥❞ ❜❡❧♦♥❣s t♦ t❤❡ ❛♥✐s♦tr♦♣✐❝ ❙♦❜♦❧❡✈ ❜❛❧❧ ❞❡♥♦t❡❞ ❜② W 2per([0; 1]
2, L, (1, 0))✱ ❛♥❞
t❤❛t ❢♦r ❛❧❧ m ∈Mn✱ Dm1 = O(n1/3/ ln1/3(n)) ❛♥❞ Dm2 ≥ c ln5(n) ✭❢♦r ❛ ❝♦♥st❛♥t c > 0✮✱ t❤❡r❡
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✷✸
❡①✐sts ❛ ❝♦♥st❛♥t C✱ ✇❤✐❝❤ ❞❡♣❡♥❞s ♦♥ ‖ϕ′2‖∞,[0;1]✱ ‖ϕ′′2‖∞,[0;1]✱ ‖ϕ(3)2 ‖∞,[0;1]✱ ‖h‖✱ ‖∂1h‖✱ ❛♥❞ L
s✉❝❤ t❤❛t✱ ❢♦r n ≥ n1(h)✱
E
[
max
m′∈Mn
(
Tm
′
4 − V4(m′)
)
+
]
≤ C ln(n)
n
,
✇✐t❤ V4(m
′) = κ4Dm′1Dm′2/n✱ ❛♥❞ κ4 ✐♥❞❡♣❡♥❞❡♥t ♦❢ h✱ ❛♥❞ n1(h) ❛ ♥♦♥♥❡❣❛t✐✈❡ ✐♥t❡❣❡r ❞❡♣❡♥❞✲
✐♥❣ ♦♥ t❤❡ ❢✉♥❝t✐♦♥ h✳
❚♦ ❝♦♥❝❧✉❞❡ t❤❡ ♣r♦♦❢✱ ✇❡ ❝❤♦♦s❡ t❤❡ ❝♦♥st❛♥t c1 ❧❛r❣❡r t❤❛♥ κl ✭l = 1, . . . , 4✮✱ t♦ ❤❛✈❡ V (m′) ≥
Vl(m
′) ✭♦r V bl (m
′) ❢♦r l = 2✮✿ t❤✐s ❡♥❛❜❧❡s t♦ ❛♣♣❧② t❤❡ ✐♥❡q✉❛❧✐t✐❡s ♦❢ t❤❡ ❧❡♠♠❛s ✇✐t❤ V ❛♥❞ t♦
✉s❡ ✐t ✐♥ ■♥❡q✉❛❧✐t② ✭✷✸✮✳ ❲❡ t❤❡♥ ♦❜t❛✐♥ t❤❡ r❡s✉❧t ♦❢ ❚❤❡♦r❡♠ ✶✳
✷
✺✳✸✳✷✳ ❚❡❝❤♥✐❝❛❧ t♦♦❧s ❢♦r t❤❡ ♣r♦♦❢ ♦❢ ▲❡♠♠❛s ✼ t♦ ✶✵✳ ❑❡② ❛r❣✉♠❡♥ts ❢♦r t❤❡ ♣r♦♦❢ ♦❢ t❤❡
❧❡♠♠❛s ❛r❡ t❤❡ ♣r♦♣❡rt✐❡s ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❝✉♠✉❧❛t✐✈❡ ❞✐str✐❜✉t✐♦♥ ❢✉♥❝t✐♦♥ Fˆn ♦❢ t❤❡ s❛♠♣❧❡
(X−l)l✳ ❋✐rst✱ ❧❡t U−i = FX(X−i) ✭i = 1, . . . , n✮✳ ❘❡❝❛❧❧ t❤❛t ✐t ✐s ❛ ✉♥✐❢♦r♠ ✈❛r✐❛❜❧❡ ♦♥ [0; 1]✳ ❲❡
❞❡♥♦t❡ ❜② Uˆn t❤❡ ❡♠♣✐r✐❝❛❧ ❝✳❞✳❢✳ ❛ss♦❝✐❛t❡❞ t♦ t❤❡ s❛♠♣❧❡ (U−i)i=1,...,n✳ ▲❡t ✉s ❛❧s♦ ❦❡❡♣ ✐♥ ♠✐♥❞
t❤❛t ❢♦r ❛❧❧ u ∈ [0; 1]✱ Fˆn(F−1X (u)) = Uˆn(u) ❛♥❞ t❤❛t t❤❡ r❛♥❞♦♠ ✈❛r✐❛❜❧❡ ‖Fˆn − FX‖∞,A1 ❤❛s
t❤❡ s❛♠❡ ❞✐str✐❜✉t✐♦♥ ❛s ‖Uˆn − id‖∞,[0;1] ✭✇✐t❤ id t❤❡ ❢✉♥❝t✐♦♥ s✉❝❤ t❤❛t u 7→ u✮✳ ■♥ ♣❛rt✐❝✉❧❛r✱
✇❡ ❣❡t
E
[
aˆFˆj,k |(X−l)l
]
=
∫
[0;1]×A2
ϕj ◦ Uˆn(u)ϕk(y)h(u, y)dudy.
❲❡ ❛❧s♦ r❡❝❛❧❧ s♦♠❡ ✐♥❡q✉❛❧✐t✐❡s t♦ ❝♦♥tr♦❧ t❤❡ ❞❡✈✐❛t✐♦♥s ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❝✳❞✳❢ Uˆn✳ ❉✈♦r❡t③❦②
❡t ❛❧✳ ❬✶✾✺✻❪ ❡st❛❜❧✐s❤❡❞ t❤❡ ✜rst ♦♥❡✳
Pr♦♣♦s✐t✐♦♥ ✶✶✳ ❋♦r ❛♥② λ > 0✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t K s✉❝❤ t❤❛t
P
(∥∥∥Uˆn − id∥∥∥
∞,[0;1]
≥ λ
)
≤ K exp (−2nλ2) .
❇② ✐♥t❡❣r❛t✐♦♥✱ ✇❡ t❤❡♥ ❞❡❞✉❝❡ ♦t❤❡r ❜♦✉♥❞s✿
Pr♦♣♦s✐t✐♦♥ ✶✷✳ ❋♦r ❛♥② ✐♥t❡❣❡r p > 0✱ t❤❡r❡ ❡①✐sts ❛ ❝♦♥st❛♥t Cp > 0 s✉❝❤ t❤❛t
✭✷✹✮ E
[∥∥∥Uˆn − id∥∥∥p
∞,[0;1]
]
≤ Cp
np/2
,
❋♦r ❛♥② κ > 0✱ ❢♦r ❛♥② ✐♥t❡❣❡r p ≥ 2✱ t❤❡r❡ ❡①✐sts ❛❧s♦ ❛ ❝♦♥st❛♥t C s✉❝❤ t❤❛t
✭✷✺✮ E
[(∥∥∥Uˆn − id∥∥∥p
∞,[0;1]
− κ ln
p/2(n)
np/2
)
+
]
≤ Cn−c(p,κ), ✇✐t❤ c(p, κ) = 2 2−pp κ2/p.
▼♦r❡♦✈❡r✱
✭✷✻✮ E
[(∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
− κ ln(n)
n
)2]
≤ Cn−2−2κ.
■♥❡q✉❛❧✐t② ✭✷✻✮ ✐s ❛ s❧✐❣❤t❧② ♠♦r❡ ♣r❡❝✐s❡ ✈❡rs✐♦♥ ♦❢ ■♥❡q✉❛❧✐t② ✭✷✺✮ ✐♥ t❤❡ ❝❛s❡ p = 2✳
✷✹ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✺✳✸✳✸✳ Pr♦♦❢ ♦❢ ▲❡♠♠❛ ✼✳ ❚❤❡ ✜rst ♣❛rt ♦❢ t❤❡ ❧❡♠♠❛ ✐s t♦ ❜♦✉♥❞ E[Tm1 ]✳ ❯s✐♥❣ t❤❡ ❞❡✜♥✐t✐♦♥
♦❢ pˆiFX ,FX ❛♥❞ pˆiFˆ ,FX ❧❡❛❞s t♦
Tm1 =
∥∥∥hˆFXm − hˆFˆm − E [hˆFXm − hˆFˆm |(X−l)l ]∥∥∥2 .
❚❤❡ ❞❡❝♦♠♣♦s✐t✐♦♥s ♦❢ t❤❡ ❡st✐♠❛t♦rs ✐♥ t❤❡ ♦rt❤♦♥♦r♠❛❧ ❜❛s✐s (ϕj⊗ϕk) ②✐❡❧❞ Tm1 =
∑
j,k{(aˆFXj,k −
aˆFˆj,k)− E[aˆFXj,k − aˆFˆj,k|(X−l)]}2✳ ❚❤✉s✱
E [Tm1 |(X−l)l ] =
∑
j,k
❱❛r
(
aˆFXj,k − aˆFˆj,k |(X−l)l
)
.
❲❡ ✇♦r❦ ♦✉t t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ✈❛r✐❛♥❝❡ ❢♦r ❛♥② ❝♦✉♣❧❡ (j, k)✿
❱❛r
(
aˆFXj,k − aˆFˆj,k |(X−l)l
)
=
1
n
❱❛r
(
ϕj (FX(X1))ϕk(Y1)− ϕj
(
Fˆn(X1)
)
ϕk(Y1) |(X−l)l
)
,
≤ 1
n
E
[
ϕ2k(Y1)
{
ϕj (FX(X1))− ϕj
(
Fˆn(X1)
)}2 |(X−l)l
]
.
❲❡ ❛♣♣❧② t❤❡ ♠❡❛♥ ✈❛❧✉❡ t❤❡♦r❡♠✱ s✉♠ ♦✈❡r t❤❡ ✐♥❞✐❝❡s j ❛♥❞ k✱ ❛♥❞ r❡♠❛r❦ ‖ϕ′j‖∞,[0;1] ≤
Dm1‖ϕ′2‖∞,[0;1] ✭♣r♦♣❡rt② ♦❢ t❤❡ tr✐❣♦♥♦♠❡tr✐❝ ❜❛s✐s✮✿
E [Tm1 |(X−l)l ] ≤
1
n
∥∥∥∥∥∥
Dm2∑
k=1
ϕ2k
∥∥∥∥∥∥
∞,[0;1]
Dm1∑
j=1
‖ϕ′j‖2∞,[0;1]
∥∥∥FX − Fˆn∥∥∥2
∞,A1
,
≤ ‖ϕ′2‖2∞,[0;1]
D3m1Dm2
n
∥∥∥FX − Fˆn∥∥∥2
∞,A1
.
■t r❡♠❛✐♥s t♦ ✉s❡ ■♥❡q✉❛❧✐t② ✭✷✹✮ ♦❢ Pr♦♣♦s✐t✐♦♥ ✶✷ ✇✐t❤ p = 2 t♦ ❜♦✉♥❞ t❤❡ ❡①♣❡❝t❛t✐♦♥✿
E [Tm1 ] ≤ C‖ϕ′2‖2∞,[0;1]
D3m1Dm2
n2
❚❤✐s ❝♦♠♣❧❡t❡s t❤❡ ♣r♦♦❢ ♦❢ t❤❡ ✜rst ✐♥❡q✉❛❧✐t②✳ ❋♦r t❤❡ s❡❝♦♥❞✱ ❧❡t ✉s ❜❡❣✐♥ ✇✐t❤ V1(pm′) ≤
V1(m
′)✳ ❚❤❡r❡❢♦r❡ E[maxm′∈Mn(T
pm′
1 − V1(m′))+] ≤ E[maxm′∈Mn(T pm′1 − V1(pm′))+]. ■♥ t❤❡
s❡q✉❡❧✱ ✇❡ s✐♠♣❧✐❢② t❤❡ ♥♦t❛t✐♦♥s ❜② s❡tt✐♥❣ p = pm′ ✳ ❲❡ ❛♣♣❧② Pr♦♣♦s✐t✐♦♥ ✹✱ ✇❤✐❝❤ ❧❡❛❞s t♦
T p1 = supt∈S(p) (ν
a
n(t))
2 ✇✐t❤
νan(t) =
1
n
n∑
i=1
(
t(FX(Xi), Yi)− t(Fˆn(Xi), Yi)
)
− E
[(
t(FX(Xi), Yi)− t(Fˆn(Xi), Yi)
)
|(X−l)l
]
,
❛ ♣r♦❝❡ss ✇❤✐❝❤ ✐s ❝❡♥tr❡❞ ❝♦♥❞✐t✐♦♥❛❧❧② t♦ t❤❡ s❛♠♣❧❡ (X−l)l✳ ❚❤✉s ✇❡ ❛♣♣❧② ❚❛❧❛❣r❛♥❞✬s
✐♥❡q✉❛❧✐t② ✭✶✺✮✱ ❛s ✐♥ t❤❡ ♣r♦♦❢ ♦❢ Pr♦♣♦s✐t✐♦♥ ✷✱ ❜✉t ❝♦♥❞✐t✐♦♥❛❧❧② t♦ (X−l)l✳ ■♥ t❤✐s s❡tt✐♥❣ t❤❡
❦❡② q✉❛♥t✐t✐❡s ❛r❡ s✉❝❤ t❤❛t
sup
t∈S(p)
‖rt‖∞ ≤M1,a✱ E
[
sup
t∈S(p)
|νan(t)| |(X−l)l
]
≤ Ha,p,
❛♥❞ sup
t∈S(p)
1
n
n∑
i=1
❱❛r (rt(Xi, Yi) |(X−l)l ) ≤ va.
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✷✺
❲❡ ❝♦♠♣✉t❡
M1,a = ‖ϕ′2‖∞,[0;1]D3/2p1 D1/2p2
∥∥∥Fˆn − FX∥∥∥
∞,A1
,
H2a,p =
1
n ‖ϕ′2‖2∞,[0;1]D3p1Dp2
∥∥∥Fˆn − FX∥∥∥2
∞,A1
, va = nH
2
a,p,
❛♥❞ t❤✉s ♦❜t❛✐♥ ❢♦r δ > 0✱ E
[(
sup
t∈S(p)
(νan(t))
2 − 2(1 + 2δ)H2a,p
)
+
|(X−l)l
]
≤ C0
{
H2a,p exp (−Cδ) +
H2a,p
C2(δ)n
exp
(
−C
√
δ
√
n
)}
.
❍❡r❡✱ C0 ✐s ❛ r❛♥❞♦♠ ❝♦♥st❛♥t✱ ✇❤✐❝❤ ❞❡♣❡♥❞s ♦♥ ‖FX − Fˆn‖∞,A1 ✱ ❛♥❞ C ✐s ♣✉r❡❧② ♥✉♠❡r✲
✐❝❛❧✳ ❇✉t C0 ❝❛♥ ❜❡ ❛❧s♦ ❜♦✉♥❞❡❞ ❜② ❛ ✜①❡❞ q✉❛♥t✐t②✱ s✐♥❝❡ t❤❡ ✐♥✜♥✐t❡ ♥♦r♠ ✐s s♠❛❧❧❡r
t❤❛♥ 1✳ ❚❤✉s ✇❡ ✇r✐t❡ ❛♥❡✇ C ✐♥ t❤❡ s❡q✉❡❧✳ ❲❡ ❝❤♦♦s❡ δ = κ ln(n) ✭κ > 0✮✱ s♦ t❤❛t
C(δ) = 1✳ ❲❡ ♥♦✇ ♣✉t p = m′ ✭❚❤❡ ❝❛s❡ p = m ∧ m′ ❝❛♥ ❜❡ ❤❛♥❞❧❡❞ s✐♠✐❧❛r❧②✮✳ ❲❡ t❤✉s
❤❛✈❡ E
[
max
m′∈Mn
(
Tm
′
1 − 2(1 + 2κ ln(n))H2a,m′
)
+
|(X−l)l
]
≤
∑
m′∈Mn
E
[(
Tm
′
1 − 2(1 + 2κ ln(n))H2a,m′
)
+
|(X−l)l
]
,
≤ C

n−Cκ
∑
m′∈Mn
D3m′1
Dm′2
n
+ exp
(−C√n) ∑
m′∈Mn
D3m′1
Dm′2
n2

 .
▼♦r❡♦✈❡r✱ ✇❡ ✉s❡ Dml = O(
√
n) ✭l = 1, 2✮✱ ❛♥❞ r❡♠❛r❦ t❤❛t t❤❡ ❝❛r❞✐♥❛❧ ♦❢Mn ✐s s♠❛❧❧❡r t❤❛♥ n✱
t♦ ❣❡t
∑
m′∈Mn
D3m′1
Dm′2/n ≤
∑
m′∈Mn
Cn3/2n1/2/n ≤ Cn2. ❚❤✉s✱ ✐❢ ✇❡ ❝❤♦♦s❡ κ ❧❛r❣❡ ❡♥♦✉❣❤✱
E
[
max
m′∈Mn
(
Tm
′
1 − 2(1 + 2κ ln(n))H2a,m′
)
+
|(X−l)l
]
≤ C {n2−Cκ + n exp (−C√n)} ≤ Cn−1.
❲❡ t❤❡♥ ♥♦t✐❝❡ t❤❛t✱ ❢♦r ❛♥② αn > 0
2(1 + 2κ ln(n))H2a,m′ ≤ 6κ
∥∥ϕ′2∥∥2∞,[0;1] D
3
m′1
Dm′2 ln(n)
n
∥∥∥Fˆn − FX∥∥∥2
∞,A1
,
≤ 6κ∥∥ϕ′2∥∥2∞,[0;1] D
3
m′1
Dm′2 ln(n)
n
(
α2n + 1‖Fˆn−FX‖∞,A1≥αn
)
.
❈❤♦♦s✐♥❣ αn =
√
3 ln(n)/n✱ ❛♥❞ ✉s✐♥❣ Dm′1 = O(
√
n/ ln(n))✱
2(1 + 2κ ln(n))H2a,m′ ≤ 18κ
∥∥ϕ′2∥∥2∞,[0;1] Dm′1Dm′2n + C nln2(n)1‖Fˆn−FX‖∞,A1≥αn ,
= V1(m
′) + C1‖Fˆn−FX‖2∞,A1≥αn
,
❇❡s✐❞❡s✱
E
[(
Tm
′
1 − V1(m′)
)
+
]
≤ E
[(
Tm
′
1 − 2(1 + 2κ ln(n))H2a,m′
)
+
]
+ E
[
C
n
ln2(n)
1‖Fˆn−FX‖∞,A1≥αn
]
,
≤ E
[(
Tm
′
1 − 2(1 + 2κ ln(n))H2a,m′
)
+
]
+ Cn−2 ln−1(n),
✇✐t❤ t❤❡ ✐♥❡q✉❛❧✐t② ♦❢ Pr♦♣♦s✐t✐♦♥ ✶✶✳ ❚♦ ❝♦♥❝❧✉❞❡✱
∑
m′∈Mn
E[(Tm
′
1 − V1(m′))+] ≤ C/n✳
✷✻ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
✷
✺✳✸✳✹✳ Pr♦♦❢ ♦❢ ▲❡♠♠❛ ✽✳ ❋♦r ❝♦♥✈❡♥✐❡♥❝❡✱ t❤❡ ❝♦♥st❛♥t κ2 ✐♥ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ V2 ✐s s♣❧✐t
✐♥t♦ t✇♦ ♣❛rts✱ t❤❛t ✐s κ2 = κκ′✳ ❚❤❡ ✜rst st❡♣ ✐s t♦ ✇r✐t❡ E[maxm′∈Mn(T
m′
2 − V2(m′))+] ≤∑
m′∈Mn
E[(Tm
′
2 − V2(m′))+]✳ ❚❤❡♥ ✐t ✐s ❡♥♦✉❣❤ t♦ ❜♦✉♥❞ t❤✐s q✉❛♥t✐t② ❢♦r ❡❛❝❤ ✐♥❞❡① m′✳ ❲❡
✇r✐t❡ ✐♥ ❛ s❤♦rt❡♥❡❞ ❢♦r♠ t❤❡ s✉♠ ✧
∑Dm′1
j=1 ✧✿ ✧
∑
j✧ ✭❛♥❞ t❤❡ ❛♥❛❧♦❣♦✉s ❢♦r
∑Dm′2
k=1 ✮✳ ❲❡ ❝♦♠♣✉t❡
Tm
′
2
=
∫
A1×A2
(
hˆFˆm′ (FX(x), y)− hˆFˆm′
(
Fˆn(x), y
)
−E
[
hˆFˆm′ (FX(x), y)− hˆFˆm′
(
Fˆn(x), y
)
|(X−l)l
])2
fX(x)dxdy,
=
∫
A1
∑
j,j′
∑
k,k′
(
aˆFˆj,k − E
[
aˆFˆj,k |(X−l)l
])(
aˆFˆj′,k′ − E
[
aˆFˆj′,k′ |(X−l)l
])
×
(
ϕj ◦ FX(x)− ϕj ◦ Fˆn(x)
)(
ϕj′ ◦ FX(x)− ϕj′ ◦ Fˆn(x)
)∫
A2
ϕk(y)ϕk′(y)dyfX(x)dx,
=
∫
[0;1]
Dm′2∑
k=1


Dm′1∑
j=1
(
aˆFˆj,k − E
[
aˆFˆj,k |(X−l)l
])(
ϕj(u)− ϕj ◦ Uˆn(u)
)

2
du,
❇② t❤❡ ❈❛✉❝❤②✲❙❝❤✇❛r③ ■♥❡q✉❛❧✐t②✱ ❛♥❞ t❤❡ ♠❡❛♥ ✈❛❧✉❡ t❤❡♦r❡♠✱
Tm
′
2 ≤
∥∥ϕ′2∥∥2∞,[0;1]D3m′1
∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
Dm′2∑
k=1
Dm′1∑
j=1
(
aˆFˆj,k − E
[
aˆFˆj,k |(X−l)l
])2
.
❚❤✉s✱ E[(Tm
′
2 − V2(m′))+] ≤ Tm
′
2,a + T
m′
2,b ✱ ✇✐t❤
Tm
′
2,a = D
3
m′1
∥∥ϕ′2∥∥2∞,[0;1] E

∑
j,k
(
aˆFˆj,k − E
[
aˆFˆj,k |(X−l)l
])2(∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
− κ′ ln(n)
n
)
+

 ,
Tm
′
2,b = D
3
m′1
∥∥ϕ′2∥∥2∞,[0;1] κ′ ln(n)n E



∑
j,k
(
aˆFˆj,k − E
[
aˆFˆj,k |(X−l)l
])2 − κ‖ϕ′2‖2∞,[0;1]
Dm′1Dm′2
n
ln(n)


+

 .
❇♦✉♥❞✐♥❣ r♦✉❣❤❧②
∑
j,k(aˆ
Fˆ
j,k − E[aˆFˆj,k(X−l)l])2 ❧❡❛❞s t♦
Tm
′
2,a ≤ 2D4m′1Dm′2
∥∥ϕ′2∥∥2∞,[0;1] E
[(∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
− κ′ ln(n)
n
)
+
]
,
≤ Cn4/2n1/2
(
E
[(∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
− κ′ ln(n)
n
)2])1/2
✉s✐♥❣ Dml ≤
√
n (l = 1, 2),
≤ Cn5/2n−1−κ′ = Cn−3/2−κ′ ✭■♥❡q✉❛❧✐t② ✭✷✻✮✮
❚❤✉s✱ ❝❤♦♦s✐♥❣ κ′ ≥ 7/2✱ ∑m′∈Mn Tm′2,a ≤ C/n✳ ❋♦r t❤❡ s❡❝♦♥❞ t❡r♠ Tm′2,b ✱ ✇❡ ♥♦t✐❝❡ ✜rst t❤❛t∑
j,k(aˆ
Fˆ
j,k − E[aˆFˆj,k|(X−l)l])2 = supt∈S(m′)(νbn)2(t) ✭Pr♦♣♦s✐t✐♦♥ ✹✮ ✇✐t❤
νbn(t) =
1
n
n∑
i=1
t
(
Fˆn(Xi), Yi
)
− E
[
t
(
Fˆn(Xi), Yi
)
|(X−l)l
]
.
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❲❡ ♥♦✇ ❜♦✉♥❞ t❤❡ ❞❡✈✐❛t✐♦♥s ♦❢ t❤✐s ❡♠♣✐r✐❝❛❧ ♣r♦❝❡ss✱ ❝❡♥tr❡❞ ❝♦♥❞✐t♦♥❛❧❧② t♦ (X−l)✱ ❡①❛❝t❧② ❛s
✇❡ ❜♦✉♥❞ νan ✐♥ t❤❡ ♣r♦♦❢ ♦❢ ▲❡♠♠❛ ✼✿ t❤❡② ❛r❡ ❝♦♥tr♦❧❡❞ ❜② t❤❡ ❚❛❧❛❣r❛♥❞ ■♥❡q✉❛❧✐t② ✭✶✺✮✳ ❲❡
✜♥❛❧❧② ♦❜t❛✐♥
∑
m′∈Mn T
m′
2,b ≤ C ln(n)/n, ✇❤✐❝❤ ❡♥❞s t❤❡ ♣r♦♦❢✱ ❜② ❣❛t❤❡r✐♥❣ t❤✐s ❜♦✉♥❞ ✇✐t❤
t❤❡ ♦♥❡ ♦❢
∑
m′∈Mn T
m′
2,a ✳
✷
✺✳✸✳✺✳ Pr♦♦❢ ♦❢ ▲❡♠♠❛ ✾✳ ❚♦ ❝♦♠♣✉t❡ ❛ ❜♦✉♥❞ ❢♦r E[Tm3 ], ❧❡t ✉s ❜❡❣✐♥ ✇✐t❤ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢
t❤❡ ❡st✐♠❛t♦rs ❛♥❞ t❤❡✐r ❝♦❡✣❝✐❡♥ts✱ t♦ ❣❡t Tm3 =
∑Dm1
j=1
∑Dm2
k=1 {〈ϕk,Λj(y)〉A2}2 ✇✐t❤ Λj(y) =∫
A1
(ϕj(Fˆn(x)) − ϕj(FX(x)))f(X,Y )(x, y)dx✳ ❚❤✉s ✇❡ ❝❛♥ ✇r✐t❡ Tm3 =
∑Dm1
j=1 ‖ΠSm2Λj‖2A2 ≤∑Dm1
j=1 ‖Λj‖2A2 ✱ ✇❤✐❝❤ ❝❛♥ ❜❡ ❞❡✈❡❧♦♣❡❞ ❛s
Tm3 ≤
Dm1∑
j=1
∫
A2
(∫
[0;1]
(ϕj(Uˆn(u))− ϕj(u))h(u, y)du
)2
dy :=
∫
A2
T
′m
3 (y)dy.
❲❡ ❛♣♣❧② ❚❛②❧♦r✬s ❢♦r♠✉❧❛ ✇✐t❤ t❤❡ ▲❛❣r❛♥❣❡ ❢♦r♠ ❢♦r t❤❡ r❡♠❛✐♥❞❡r✿ t❤❡r❡ ❡①✐sts ❛ r❛♥❞♦♠
♥✉♠❜❡r ❞❡♣❡♥❞✐♥❣ ♦♥ j✱ αˆj,n,u✱ s✉❝❤ t❤❛t t❤❡ ❢♦❧❧♦✇✐♥❣ s♣❧✐tt✐♥❣ ❤♦❧❞s✿
E
[
T
′m
3 (y)
]
≤ 3E [Tm3,1(y)]+ 3E [Tm3,2(y)]+ 3E [Tm3,3(y)] ,
✇✐t❤ ♥♦t❛t✐♦♥s
Tm3,1(y) =
Dm1∑
j=1
{∫ 1
0
h(u, y)
(
Uˆn(u)− u
)
ϕ′j(u)du
}2
,
Tm3,2(y) = (1/4)
Dm1∑
j=1
{∫ 1
0
h(u, y)
(
Uˆn(u)− u
)2
ϕ′′j (u)du
}2
,
Tm3,3(y) = (1/36)
Dm1∑
j=1
{∫ 1
0
h(u, y)
(
Uˆn(u)− u
)3
ϕ
(3)
j (αˆj,n,u)du
}2
.
❲r✐t✐♥❣ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ Uˆn(u)✱ ❛♥❞ ♥♦t✐♥❣ t❤❛t u = E[1Ui≤u] ✭i = 1, . . . , n✮✱ ✇❡ ❣❡t ❢♦r t❤❡ ✜rst
t❡r♠
E
[
Tm3,1(y)
]
= E

Dm1∑
j=1
(
1
n
n∑
i=1
Ai,j(y)− E[Ai,j(y)]
)2 , ✇✐t❤ Ai,j(y) =
∫ 1
Ui
h(u, y)ϕ′j(u)du.
❲❡ ✐♥t❡❣r❛t❡ ❜② ♣❛rts ✐♥ Ai,j ✭h ✐s ❛ss✉♠❡❞ t♦ ❜❡ C1 ✇✐t❤ r❡s♣❡❝t t♦ ✐ts ✜rst ✈❛r✐❛❜❧❡✮✳ ❚❤✐s ❧❡❛❞s
t♦ ❛♥♦t❤❡r s♣❧✐tt✐♥❣✱ ❢♦r ❡❛❝❤ y ∈ A2✿
E
[
Tm3,1(y)
] ≤ 2E [Tm3,1,1(y)]+ 2E [Tm3,1,2(y)] ,
✇❤❡r❡
✭✷✼✮
Tm3,1,1(y) =
Dm1∑
j=1
{
1
n
n∑
i=1
h(Ui, y)ϕj(Ui)− E [h(Ui, y)ϕj(Ui)]
}2
,
Tm3,1,2(y) =
Dm1∑
j=1
{∫ 1
0
∂1h(u, y)
(
Uˆn(u)− u
)
ϕj(u)du
}2
.
✷✽ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
■♥ t❤❡ s♣✐r✐t ♦❢ t❤❡ ❜♦✉♥❞ ❣✐✈❡♥ ❢♦r Tm1 ✱ t❤❡ ✜rst t❡r♠ ✐s ❝♦♥tr♦❧❧❡❞ ❛s ❢♦❧❧♦✇s✿
E
[
Tm3,1,1(y)
] ≤ 1
n
Dm1∑
j=1
E
[
(h(U1, y)ϕj(U1))
2
]
≤ Dm1
n
∫ 1
0
h(u, y)2du.
❚❤✉s✱
∫
A2
E[Tm3,1,1(y)]dy ≤ ‖h‖2Dm1/n. ❚❤❡♥✱ ❜② ❞❡✜♥✐t✐♦♥ ❛♥❞ ♣r♦♣❡rt✐❡s ♦❢ t❤❡ ♦rt❤♦❣♦♥❛❧
♣r♦❥❡❝t✐♦♥ ♦♥ Sm✱
E
[
Tm3,1,2(y)
]
= E

Dm1∑
j=1
(
〈∂1h(., y)(Uˆn − id), ϕj〉[0;1]
)2 ≤ E [∥∥∥∂1h(., y)(Uˆn − id)∥∥∥2
[0;1]
]
.
❋✐♥❛❧❧②✱ Tm3,1,2(y) ≤ C‖∂1h(., y)‖2[0;1]/n ❜② ■♥❡q✉❛❧✐t② ✭✷✹✮✱ ❛♥❞ t❤✉s✱ ❜② ❣❛t❤❡r✐♥❣ t❤❡ ❜♦✉♥❞s ❢♦r
Tm3,1,1(y) ❛♥❞ T
m
3,1,2(y)✱ ∫
A2
E
[
Tm3,1(y)
]
dy ≤ C
(
1
n
+
Dm1
n
)
.
❆s r❡❣❛r❞s Tm3,2(y)✱ ✇❡ r❡♠❛r❦ ✜rst t❤❛t ❢♦r j ≥ 2✱ ϕ′′j = −(piµj)2ϕj ✱ ✇✐t❤ µj = j ❢♦r ❡✈❡♥ j✱ ❛♥❞
µj = j − 1 ♦t❤❡r✇✐s❡✱ s♦ t❤❛t µj ✐s ❜♦✉♥❞❡❞ ❜② Dm1 ✳ ❍❡♥❝❡
E
[
Tm3,2(y)
] ≤ (pi4/4)D4m1E

Dm1∑
j=2
{∫ 1
0
h(u, y)
(
Uˆn(u)− u
)2
ϕj(u)du
}2 ,
≤ (pi4/4)D4m1E
[∥∥∥∥h(., y)(Uˆn − id)2
∥∥∥∥
2
[0;1]
]
≤ C
∫
[0;1]
h2(u, y)du
D4m1
n2
,
❜② ♣r♦❝❡❡❞✐♥❣ ✇✐t❤ t❤❡ ♣r❡✈✐♦✉s ❛r❣✉♠❡♥ts ✭♣r♦♣❡rt✐❡s ♦❢ ♦rt❤♦❣♦♥❛❧ ♣r♦❥❡❝t✐♦♥ ❛♥❞ ■♥❡q✉❛❧✐t②
✭✷✹✮✮✳ ❙♦ ✇❡ ♣r♦✈❡
∫
A2
E[Tm3,2(y)]dy ≤ CD4m1/n2✳ ❚❤❡ ❝♦♠♣✉t❛t✐♦♥s ❢♦r t❤❡ ❧❛st t❡r♠ ❛r❡ ❧❡ss
t❡❝❤♥✐❝❛❧✿
E
[
Tm3,3(y)
] ≤ (1/36)Dm1∑
j=1
∥∥∥ϕ(3)j ∥∥∥2
∞,[0;1]
‖h(., y)‖2[0;1]E
[∥∥∥Uˆn − id∥∥∥6
∞,[0;1]
]
,
t❤✉s
∫
A2
E[Tm3,3(y)]dy ≤ CD7m1/n3✳ ❚❤✐s ❝♦♠♣❧❡t❡s t❤❡ ♣r♦♦❢ ♦❢ t❤❡ ✜rst ✐♥❡q✉❛❧✐t② ♦❢ ▲❡♠♠❛ ✾✳
❲✐t❤ r❡❣❛r❞ t♦ t❤❡ s❡❝♦♥❞ ✐♥❡q✉❛❧✐t②✱ ✐t ✐s ❡♥♦✉❣❤ t♦ ❜♦✉♥❞ E[maxm′∈Mn(T
p
1 −V1(p))+]✱ ❧✐❦❡ ❢♦r
t❤❡ s❡❝♦♥❞ ♣❛rt ♦❢ ▲❡♠♠❛ ✼ ✭p = m′ ♦r p = m ∧m′✮✳ ❆s ♣r❡✈✐♦✉s❧②✱ ✇❡ ❣❡t t❤❡ s♣❧✐tt✐♥❣
✭✷✽✮ T p3 ≤ 6
∫
A2
T p3,1,1(y)dy + 6
∫
A2
T p3,1,2(y)dy + 3
∫
A2
T p3,2(y)dy + 3
∫
A2
T p3,3(y)dy,
❛♥❞
E
[
max
m′∈Mn
(
T p,b3 − V3(p)
)
+
]
≤ E
[
max
m′∈Mn
(
6
∫
A2
T p3,1,1(y)dy − V3(p)/3
)
+
]
+E
[
max
m′∈Mn
6
∫
A2
T p3,1,2(y)dy
]
+E
[
max
m′∈Mn
(
3
∫
A2
T p3,2(y)dy − V3(p)/3
)
+
]
+E
[
max
m′∈Mn
(
3
∫
A2
T p3,3(y)dy − V3(p)/3
)
+
]
.
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❚❤❡ t❡r♠ ✇❤✐❝❤ ✐s ♥♦t ❝❡♥tr❡❞ ✐s ❞✐r❡❝❧② ♥❡❣❧✐❣✐❜❧❡ ✿ ❞❡♥♦t✐♥❣ ❜② mmax t❤❡ ❧❛r❣❡st ❝♦✉♣❧❡ ♦❢
✐♥❞❡① ✭♠❛①✐♠✉♠ ✐s t❛❦❡♥ t❡r♠ ❜② t❡r♠✮ ✐♥ t❤❡ ❝♦❧❧❡❝t✐♦♥ Mn✱ ✇❡ r❡♠❛r❦ t❤❛t T p3,1,2 ≤ Tmmax3,1,2
✭❜② ✭✷✼✮✮✳ ❍❡♥❝❡✱ E[maxm′∈Mn 6
∫
A2
T p3,1,2(y)dy] ≤ C/n✳ ▲❡t ✉s ❜r✐❡✢② st✉❞② ❡❛❝❤ ♦❢ t❤❡ ♦t❤❡r
t❡r♠s✿ ✜rst T p3,1,1(y) = sups∈Sp1 ,‖s‖[0;1]=1 ν
2
n,y(s) ✭Pr♦♣♦s✐t✐♦♥ ✹✮✱ ✇✐t❤
νn,y(s) =
1
n
n∑
i=1
pi(Xi, y)s ◦ FX(Xi)− E [pi(Xi, y)s ◦ FX(Xi)] .
❯s✐♥❣ ♦♥❝❡ ♠♦r❡ t✐♠❡ ❚❛❧❛❣r❛♥❞✬s ■♥❡q✉❛❧✐t② ✭✶✺✮ ❧❡❛❞s t♦
✭✷✾✮ E
[
max
m′∈Mn
(
6
∫
A2
T p3,1,1(y)dy − V3,1,1(p)
)
+
]
≤ C
n
,
✇✐t❤ V3,1,1(p) = 6× 2(1 + 2δ)‖h‖2∞Dp1/n, ✭δ > 0✮✳ ❇❡s✐❞❡s✱ ❢♦r n ≥ n0 = exp(‖h‖2∞)✱
V3,1,1(p) ≤ 12(1 + 2δ) ln(n)Dp1
n
≤ CDp1Dp2
n
:= V b3,1,1(p),
s✐♥❝❡ Dp2 ≥ c ln(n) ✭c > 0✮✳ ■♥❡q✉❛❧✐t② ✭✷✾✮ ❤♦❧❞s ✇✐t❤ V b3,1,1✳ ❚❤❡ ❧❛st t✇♦ t❡r♠s✱ ✐♥✈♦❧✈✐♥❣
Tm3,2(y) ❛♥❞ T
m
3,3(y) ❝❛♥ ❜❡ ❝♦♠♣✉t❡❞ ✇✐t❤ t❤❡ s❛♠❡ str❛t❡❣②✿ ✉s❡ t❤❡ ♣r♦♦❢ ♦❢ t❤❡ ✜rst ✐♥❡q✉❛❧✐t②
♦❢ ▲❡♠♠❛ ✾ t♦ ❜♦✉♥❞
∫
A2
Tm3,l(y)dy ✭l = 2, 3✮ ❜② q✉❛♥t✐t② ♦❢ t❤❡ ❢♦r♠ C‖Uˆn − id‖k∞✱ ❛♥❞ t❤❡♥
❛♣♣❧② ■♥❡q✉❛❧✐t② ✭✷✺✮✳ ❚❤❡ ❝♦♥❝❧✉s✐♦♥ ✐s t❤❛t
✭✸✵✮ E
[
max
m′∈Mn
(
3
∫
A2
T p3,l(y)dy − V3,l(p)
)
+
]
≤ C ln(n)
n
,
❢♦r l = 2, 3✱ ✇✐t❤ V3,2(p) = CD4p1 ln
2(n)/n2✱ ❛♥❞ V3,3(p) = CD7p1 ln
3(n)/n3✳ ❆ss✉♠✐♥❣ ❜♦t❤
n ≥ n1 = exp(‖h‖2)✱ ❛♥❞ Dp1 = O(n1/3)✱ Dp2 ≥ c ln3(n)✱ ✇❡ ❤❛✈❡
V3,2(p) ≤ CDp1Dp2
n
:= V b3,2(p).
❲✐t❤ t❤❡ ♠♦r❡ r❡str✐❝t✐✈❡ ❧♦✇ ❜♦✉♥❞Dp2 ≥ c ln4(n)✱ ✇❡ ❛❧s♦ ❣❡t V3,3(p) ≤ CDp1Dp2/n := V b3,3(p).
❆s ✉s✉❛❧✱ ■♥❡q✉❛❧✐t✐❡s ✭✸✵✮ st✐❧❧ ❤♦❧❞ ✇✐t❤ V b3,l ✐♥st❡❛❞ ♦❢ V3,l✳ ❚❤❡ ♣r♦♦❢ ✐s ❝♦♠♣❧❡t❡ ✐❢ ✇❡ ❣❛t❤❡r ❛❧❧
t❤❡s❡ ❜♦✉♥❞s ❛♥❞ ✐❢ ✇❡ ❝❤♦♦s❡ t❤❡ ❝♦♥st❛♥t κ3✱ s✉❝❤ t❤❛t V3 ≥ 3V b3,1,1✱ V3 ≥ 3V b3,2✱ ❡t V3 ≥ 3V b3,3✳
✷
✺✳✸✳✻✳ Pr♦♦❢ ♦❢ ▲❡♠♠❛ ✶✵✳ ▲❡t ✉s ✜rst s♣❧✐t t❤❡ t❡r♠ Tm
′
4 ✐♥ s❡✈❡r❛❧ ♣❛rts✳ ❙✐♠✐❧❛r❧② t♦ t❤❡ ❜♦✉♥❞
♦❜t❛✐♥❡❞ ❢♦r Tm3 ✱ ✇❡ ✉s❡ t❤❡ ❞❡✜♥✐t✐♦♥s ♦❢ t❤❡ ❡st✐♠❛t♦rs ❛♥❞ t❤❡✐r ❝♦❡✣❝✐❡♥ts✱ ❛♥❞ t❤❡ ❢❛❝t t❤❛t
t❤❡ ❜❛s✐s (ϕk)k ✐s ♦rt❤♦♥♦r♠❛❧✿ ❤❡♥❝❡
Tm
′
4 =
∫
A1
E


Dm′2∑
k=1


Dm′1∑
j=1
aˆFˆj,k
(
ϕj ◦ FX(x)− ϕj ◦ Fˆn(x)
)
2
|(X−l)l

 fX(x)dx.
✸✵ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
❲❡ ✇r✐t❡ ✐t Tm
′
4 ≤ 2Tm
′
4,1 + 2T
m′
4,2 ✱ ✇✐t❤
Tm
′
4,1 =
∫
A1
E


Dm′2∑
k=1


Dm′1∑
j=1
(
aˆFˆj,k − aj,k
)(
ϕj ◦ FX(x)− ϕj ◦ Fˆn(x)
)
2
|(X−l)l

 fX(x)dx,
Tm
′
4,2 =
∫
A1
E


Dm′2∑
k=1


Dm′1∑
j=1
aj,k
(
ϕj ◦ FX(x)− ϕj ◦ Fˆn(x)
)
2
|(X−l)l

 fX(x)dx,
✇❤❡r❡ ✇❡ ❞❡♥♦t❡ ❜② aj,k = 〈h, ϕj ⊗ϕk〉✱ t❤❡ ❋♦✉r✐❡r ❝♦❡✣❝✐❡♥ts ♦❢ t❤❡ ❢✉♥❝t✐♦♥ h✳ ❚❤❡♥ ✇❡ ❤❛✈❡
❛❧s♦ Tm
′
4,1 ≤ 2Tm
′
4,1,1 + 2T
m′
4,1,2 ✇✐t❤ t❤❡ ♥♦t❛t✐♦♥s
Tm
′
4,1,1 =
∫
[0;1]
E


Dm′2∑
k=1


Dm′1∑
j=1
(
aˆFˆj,k − E
[
aˆFˆj,k |(X−l)l
])2



Dm′1∑
j=1
(
ϕj(u)− ϕj ◦ Uˆn(u)
)2
 |(X−l)l

 du,
Tm
′
4,1,2 =
∫
[0;1]
E


Dm′2∑
k=1


Dm′1∑
j=1
(
E
[
aˆFˆj,k |(X−l)l
]
− aj,k
)2



Dm′1∑
j=1
(
ϕj(u)− ϕj ◦ Uˆn(u)
)2
 |(X−l)l

 du.
❆s
E
[
Tm
′
4,2
]
= E


Dm′2∑
k=1
Dm′1∑
j,j′=1
aj,kaj′,k
∫ 1
0
(
ϕj(u)− ϕj ◦ Uˆn(u)
)(
ϕj′(u)− ϕj′ ◦ Uˆn(u)
)
du

 ,
❛ ❚❛②❧♦r ❢♦r♠✉❧❛ ②✐❡❧❞s E[Tm
′
4,2 ] = E[T
m′
4,2,1 + T
m′
4,2,2 + T
m′
4,2,3], ✇❤❡r❡
Tm
′
4,2,1 =
Dm′2∑
k=1
Dm′1∑
j,j′=1
aj,kaj′,k
∫ 1
0
(u− Uˆn(u))2ϕ′j(u)ϕ′j′(u)du,
Tm
′
4,2,2 = (1/4)
Dm′2∑
k=1
Dm′1∑
j,j′=1
aj,kaj′,k
∫ 1
0
(u− Uˆn(u))4ϕ′′j (αˆj,n,u)ϕ′′j′(αˆj′,n,u)du,
Tm
′
4,2,3 =
Dm′2∑
k=1
Dm′1∑
j,j′=1
aj,kaj′,k
∫ 1
0
(u− Uˆn(u))3ϕ′′j (αˆj,n,u)ϕ′j′(u)du.
❍❡♥❝❡✱ t❤❡ ❞❡❝♦♠♣♦s✐t✐♦♥ ♦❢ t❤❡ st✉❞✐❡❞ t❡r♠ ✐s Tm
′
4 ≤ 4Tm
′
4,1,1+4T
m′
4,1,2+2T
m′
4,2,1+2T
m′
4,2,2+2T
m′
4,2,3,
❛♥❞ ❝♦♥s❡q✉❡♥t❧②
E
[
max
m′∈Mn
(
Tm
′
4 − V4(m′)
)
+
]
≤ E
[
max
m′∈Mn
(
4Tm
′
4,1,1 − V4(m′)/3
)
+
]
+E
[
max
m′∈Mn
(
4Tm
′
4,1,2 − V4(m′)/3
)
+
]
+E
[
max
m′∈Mn
(
2Tm
′
4,2,3 − V4(m′)/3
)
+
]
+E
[
max
m′∈Mn
2Tm
′
4,2,1
]
+ E
[
max
m′∈Mn
2Tm
′
4,2,2
]
.
❲❆❘P❊❉ ❇❆❙❊❙ ❋❖❘ ❈❖◆❉■❚■❖◆❆▲ ❉❊◆❙■❚❨ ❊❙❚■▼❆❚■❖◆ ✸✶
❚❤❡ ♠❡t❤♦❞s ✉s❡ t♦ ❜♦✉♥❞ ❡❛❝❤ ♦❢ t❤❡s❡ t❡r♠s ❤❛✈❡ ❛❧r❡❛❞② ❜❡❡♥ ❞❡t❛✐❧❡❞ ❢♦r ♦t❤❡r t❡r♠s✿ ✇✐t❤
r❡❣❛r❞ t♦ t❤❡ t✇♦ q✉❛♥t✐t✐❡s ✇❤✐❝❤ ❛r❡ ♥♦t ❝❡♥tr❡❞✱ ✇❡ ❜♦✉♥❞ ✐t t♦ s❤♦✇ t❤❛t t❤❡② ❛r❡ ♥❡❣❧✐❣✐❜❧❡
✭t❤❛t ✐s ♦❢ ♦r❞❡r ❛t ♠♦st C/n✮✳ ❋♦r t❤❡ ♦t❤❡rs✱ ✇❡ ✜rst ❜♦✉♥❞ ❡❛❝❤ Tm
′
4,l ❜② ❛ q✉❛♥t✐t② ♦❢ t❤❡
❢♦r♠ C‖Uˆn − id‖∞,[0;1]✱ ❛♥❞ ✇❡ ✜♥❛❧❧② ❛♣♣❧② ■♥❡q✉❛❧✐t② ✭✷✺✮✱ ❛s ✇❡ ❤❛✈❡ ❛❧r❡❛❞② ❞♦♥❡ ❢♦r Tm2,a
❢♦r ❡①❛♠♣❧❡✳ ❚❤❛t ✐s ✇❤② ✇❡ ♦♥❧② ❣✐✈❡ t❤❡ ❜♦✉♥❞s ❢♦r ❡❛❝❤ Tm
′
4,l ✳ ❚♦ ❜❡❣✐♥✱ t❤❡ t❡r♠ T
m′
4,1,1 ❝❛♥
❜❡ ✇r✐tt❡♥
✭✸✶✮ Tm
′
4,1,1 =
Dm′2∑
k=1
Dm′1∑
j=1
❱❛r
(
aˆFˆj,k|(X−l)l
)∫
[0;1]
Dm′1∑
j=1
(
ϕj(u)− ϕj ◦ Uˆn(u)
)2
du.
❚❤❡ ❝♦♥❞✐t✐♦♥❛❧ ✈❛r✐❛♥❝❡ ✐s
❱❛r
(
aˆFˆj,k|(X−l)l
)
= ❱❛r
{
1
n
n∑
i=1
ϕk(Yi)ϕj ◦ Fˆn(Xi)|(X−l)l
}
,
≤ 1
n
E
[
ϕk(Y1)
2
(
ϕj ◦ Fˆn(X1)
)2 |(X−l)l
]
.
❇② Pr♦♣❡rt② ✭✸✮ ❛♣♣❧✐❡❞ t♦ t❤❡ s✉♠ ♦✈❡r j, k ♦❢ t❤❡ ❧❛st q✉❛♥t✐t②✱
∑
j,k ❱❛r(aˆ
Fˆ
j,k|(X−l)l) ≤
Dm′1Dm′2/n✳ ❇❡s✐❞❡s✱ ✇❡ ✉s❡ t❤❡ ♠❡❛♥ ✈❛❧✉❡ t❤❡♦r❡♠ t♦ ❜♦✉♥❞ t❤❡ ✐♥t❡❣r❛❧ ♦❢ ✭✸✶✮ s♦ t❤❛t
Tm
′
4,1,1 ≤
Dm′1Dm′2
n
×D3m′1‖ϕ
′
2‖2∞,[0;1]
∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
,
✇❤✐❝❤ ❛❧❧♦✇s ✉s t♦ ❝♦♥tr♦❧ E[maxm′∈Mn(4T
m′
4,1,1 − V4(m′)/3)+] ❛s ❡①♣❧❛✐♥❡❞ ♣r❡✈✐♦✉s❧②✳ ❋✉rt❤❡r✲
♠♦r❡✱
Tm
′
4,1,2 = T
m′
3
∫
[0;1]
Dm′1∑
j=1
(
ϕj(u)− ϕj ◦ Uˆn(u)
)2
du,
✇❤✐❝❤ ❧❡❛❞s t♦ Tm
′
4,1,2 ≤ Tm
′
3 D
3
m′1
‖ϕ′2‖2∞,[0;1]‖Uˆn − id‖2∞,[0;1]✳ ❚❤❡ t❡r♠ Tm
′
3 ✐s r❡♣❧❛❝❡❞ ❜② ✐ts
❞❡t❛✐❧❡❞ ✉♣♣❡r✲❜♦✉♥❞ ✭✷✽✮✱ ❛♥❞ ❛s ❛ r❡s✉❧t✱ Tm
′
4,1,2 ≤
∑4
l=1 T
m′
4,1,2,l✳ ❘♦✉❣❤❧② s♣❡❛❦✐♥❣✱ ✇❡ ❣❡t
Tm
′
4,1,2,l ≤ C‖Uˆn− id‖∞,[0;1] ❛♥❞ ❛♣♣❧② t❤❡ ♣r❡✈✐♦✉s str❛t❡❣② ❢♦r ❡❛❝❤ l = 1, . . . , 4✳ ▲❡t ✉s ❝♦♥s✐❞❡r
♥♦✇ t❤❡ t❡r♠s Tm
′
4,2,1 ❛♥❞ T
m′
4,2,2 ✇❤✐❝❤ ❞♦ ♥♦t r❡q✉✐r❡ t♦ ❜❡ ❝❡♥tr❡❞✳ ■t ✐s ✉s❡❢✉❧❧ t♦ r❡♠❛r❦ t❤❛t
t❤❡ ❋♦✉r✐❡r ❝♦❡✣❝✐❡♥ts ♦❢ h ❝❛♥ ❜❡ ✇r✐tt❡♥
aj,k = 〈ξk, ϕj〉[0;1] =
∫
[0;1]
ξk(u)ϕj(u)du, ✇✐t❤ ξk(u) =
∫
A2
h(u, y)ϕk(y)dy.
❙✐♥❝❡ t❤❡ t❡r♠ Tm
′
4,2,1 ✐♥✈♦❧✈❡s t❤❡ ❞❡r✐✈❛t✐✈❡ ♦❢ t❤❡ ♣r♦❥❡❝t✐♦♥ ♦❢ ξk ♦♥t♦ Sm′1 ✱ ✇❡ ✉s❡ ❛ s♣❡❝✐✜❝
♣r♦♣❡rt② ♦❢ t❤❡ tr✐❣♦♥♦♠❡tr✐❝ ❜❛s✐s✿
∑Dm′1
j=1 aj,kϕ
′
j =
(
ΠSm′1
(ξk)
)′
= ΠSm′1
(ξ′k), s♦
Tm
′
4,2,1 ≤
∥∥∥Uˆn − id∥∥∥2
∞,[0;1]
Dm′2∑
k=1
∥∥ξ′k∥∥2[0;1] .
▲❡t ✉s ❝♦♠♣✉t❡ t❤❡♥ t❤❡ ❞❡r✐✈❛t✐✈❡ ♦❢ ξk t♦ ❜♦✉♥❞ r♦✉❣❤❧②
Dm′2∑
k=1
∥∥ξ′k∥∥2[0;1] =
Dm′2∑
k=1
∫
[0;1]
(∫
A2
∂1h(u, y)ϕk(y)dy
)2
du ≤
∫
[0;1]
‖∂1h(u, .)‖2A2 du = ‖∂1h‖2 .
✸✷ ●❆❐▲▲❊ ❈❍❆●◆❨A ∗
❲❡ t❤✉s ❤❛✈❡ E[maxm′∈Mn T
m′
4,2,1] ≤ ‖∂1h‖2E[‖Uˆn−id‖2∞,[0;1]] ≤ C/n ✇✐t❤ ■♥❡q✉❛❧✐t② ✭✷✹✮✳ ❘❡❝❛❧❧
♥♦✇ t❤❛t
Tm
′
4,2,2 = (1/4)
Dm′2∑
k=1
∫ 1
0
(u− Uˆn(u))4


Dm′1∑
j=1
aj,kϕ
′′
j (αˆj,n,u)


2
du.
❲❡ ✐♥tr♦❞✉❝❡ µj = j ❢♦r ❡✈❡♥ j ❛♥❞ µj = j−1 ❢♦r ♦❞❞ j✳ ❙✐♥❝❡ h ❜❡❧♦♥❣s t♦W 2per([0; 1]2, L, (1, 0))
❛♥❞ ❛❝❝♦r❞✐♥❣ t♦ ✭✶✶✮
Dm′2∑
k=1


Dm′1∑
j=1
aj,kϕ
′′
j (αˆj,n,u)


2
≤ ∥∥ϕ′′2∥∥2∞,[0;1]
Dm′2∑
k=1


Dm′1∑
j=1
|aj,k|µ2j


2
,
≤ ∥∥ϕ′′2∥∥2∞,[0;1]
Dm′2∑
k=1
Dm′1∑
j=1
a2j,kµ
2
j
Dm′1∑
j=1
µ2j ,
≤ ∥∥ϕ′′2∥∥2∞,[0;1] L2pi2D3m′1 ≤ CD3m1,max .
❍❡♥❝❡✱ E[maxm′∈Mn T
m′
4,2,2] ≤ E[‖Uˆn − id‖4∞,[0;1]]CD3m1,max ≤ CD3m1,max/n2 ≤ C/n ❛s s♦♦♥ ❛s
Dm1,max ≤ n1/3 ✭✇❡ ❞❡♥♦t❡ ❜② Dm1,max t❤❡ ❧❛r❣❡st ✐♥❞❡① ♦♥ t❤❡ ❝♦❧❧❡❝t✐♦♥ (Dm1)✮✳ ❋♦❧❧♦✇✐♥❣ t❤❡
s❛♠❡ s❦❡t❝❤ ❢♦r t❤❡ ❧❛st t❡r♠✱ ✇❡ ✇r✐t❡
Tm
′
4,2,3 =
∫
[0;1]
(u− Uˆn)3
Dm′2∑
k=1


Dm′1∑
j=1
aj,kϕ
′′
j (αˆj,n,u)




Dm′1∑
j=1
aj,kϕ
′
j(u)

 .
❛♥❞ ❝♦♠♣✉t❡ ❧✐❦❡ t❤❡ t❡r♠ Tm
′
4,2,2✿
Dm′2∑
k=1


Dm′1∑
j=1
aj,kϕ
′′
j (αˆj,n,u)


2
≤ ‖ϕ′′2‖2∞,[0;1]
L2
pi2
D3m′1
,
Dm′2∑
k=1


Dm′1∑
j=1
aj,kϕ
′
j(u)


2
≤ ‖ϕ′2‖2∞,[0;1]
L2
pi2
Dm′1 .
❚❤✐s ❧❡❛❞s t♦
Tm
′
4,2,3 ≤ ‖ϕ′2‖∞,[0;1]‖ϕ′′2‖∞,[0;1]
L2
pi2
Dm′1
∥∥∥Uˆn − id∥∥∥3
∞,[0;1]
,
❛♥❞ ✇❡ ❛♣♣❧② t♦♦❧s ❛❧r❡❛❞② ✉s❡❞ t♦ ❝♦♠♣❧❡t❡ t❤❡ ♣r♦♦❢✳
✷
❆❝❦♥♦✇❧❡❞❣❡♠❡♥ts
■ ✇♦✉❧❞ ❧✐❦❡ t♦ t❤❛♥❦ ❋❛❜✐❡♥♥❡ ❈♦♠t❡ ❢♦r ❤❡r ❞❡❝✐s✐✈❡ s✉❣❣❡st✐♦♥s t❤r♦✉❣❤♦✉t t❤✐s ✇♦r❦✱ ❛♥❞
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